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XXXVI. On the Comparison of Transcendents^ with certain applications to the Theory 
of Definite Integrals. By George Boole, Esq.^ Professor of Mathematics in the 
Queens University, Communicated hy Professor W. F. Donkin, F.B.S. 

Eeceived March 16,— Eead May 7, 1857. 

1. The following objects are contemplated in this paper: — 

1st. The demonstration of a fundamental theorem for the summation of integrals 
whose limits are determined by the roots of an algebraic equation. 

2ndly. The application of that theorem to the problem of the comparison of algebraic 
transcendents. 

The immediate object of this application will in each case be the finite expression of 
the value of the sum of a series of integrals, 'IpLdx, the differential coefficient, X, being 
an algebraic function, and the values of x at the limits being determined by the roots of 
an algebraic equation. 

3rdly. The application of the same theorem in a new, and, as is conceived, more 
remarkable line of investigation, to the comparison of functional transcendents. 

The terms 'algebraic' and 'functional' are not here used by way of logical division 
to indicate classes of transcendents wholly distinct, but the term functional transcendent 
is simply employed to designate an integral pLdx in which X involves an arbitrary 
symbol of functionality. 

Under this third head of the comparison of functional transcendents will fall the most 
important special result of the entire investigation. A case will arise in which, without 
any limitation of the functional symbol, the several integrals included under the form 
^pLdx will close up, if the expression may be allowed, into a single integral taken 
between the limits — oo and oo. The result is a very remarkable theorem of definite 
integration, fruitful in important consequences. In its general form, this theorem is, I 
believe, entirely new. A particular case of it was discovered by me several years ago, 
and was published without demonstration in the Cambridge and Dublin Mathematical 
Journal^, and in Liouville's Journal de Mathematiquesf . A memoir by Cauchy on 
integrals taken between the limits and oo J, contains also a very limited case of the 
same theorem. It appears there, however, as an isolated result, quite apart from the 
doctrine of the comparison of transcendents. 

In the concluding sections of this paper I shall apply the results of this part of the 
investigation to the extension of the theory of multiple definite integrals. 

As respects the methods and processes which will be employed in this paper, the only 

* Yol. iv. p. 14. -f Tom. xiii. J ExerciceSj vol. i. p. 54. 
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peculiarity to which it seems necessary to direct attention, is the introduction of a 
symbol, differing in interpretation only by the addition of one element, from that which 
Cauchy has employed in his ' Calculus of Residues.' Of the nature of this connexion I 
was not aware until my researches were nearly completed; and I should then have 
abandoned my own symbol and adopted the other, already associated by the labours of 
its distinguished inventor with so many important discoveries in the higher departments 
of the integral calculus, if it had not appeared to me that the several elements combined 
in the interpretation of the former symbol were so allied that no one of them could 
without a manifest defect of completeness be omitted. It seemed to me also that many 
of Cauchy's own applications of his symbol would gain in simplicity and in generality 
of expression, by the adoption of the more enlarged interpretation. 

2. Beside the above special objects, in the attainment of which whatever claim to 
originality this paper may possess will consist, I have proposed to myself, as a general 
object, the simplification of a branch of analysis which possesses some practical and 
much speculative importance. To this object the introduction of the symbol above 
referred to, contributes in a very important degree. The necessity of simplification 
will, I think, be admitted by all who are acquainted with the literature of the subject. 
As presented in the writings of Abel and of those who immediately followed in his 
steps, the doctrine of the comparison of transcendents is repulsive from the complexity 
of the formulae in which its general conclusions are embodied. The particular result 
known as Abel's theorem, the only one of its class which has been adopted into English 
works of education, will at once suggest itself in confirmation of this remark. Perhaps 
this complexity will not be thought surprising if we consider the nature of the problems 
involved, — the discovery of finite relations among integrals which derive their very name 
from the circumstance that individually their finite expression transcends the powers of 
analysis. On the other hand, and this is a juster ground of inference, the theory upon 
which such applications rest is far from being difificult or recondite, and, considered a 
priori^ should be capable of a simpler analytical development than it has yet received. 
I hope that I shall be able to show that this anticipation is confirmed by the results of 
the present inquiry. Simplicity, though it is not to be gained at the expense of that 
which is the chief object of scientific methods, the discovery of truth, is nevertheless a 
highly valuable quality. And so far from being inconsistent with generality in the 
processes and the results of analysis, it is sometimes an indication of the measure of our 
approach to completeness and unity. I think that this is more especially the case 
where, as through the labours of Abel in the present instance, the subject matter of 
investigation has been clearly defined, and the entire series of methods and results 
foreshown to be the evolution of some one general principle or idea. 

3. It will be proper, before entering upon the special investigation, to give some 
general account of the doctrine of the comparison of transcendents. In doing this, I 
cannot but refer to the able report of Mr. Leslie Ellis on the Progress of Analysis, 
published in the Report of the British Association for 1846. It contains a most valuable 
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summary and criticism of the chief contributions which have been made, both by English 
and by foreign mathematicians, to the theory of transcendental integrals in all its 
branches. I had completed my investigations on that particular branch of the theory 
which relates to the comparison of transcendents before I had the opportunity of studying 
Mr. Ellis's report ; but I know of but a single point, and that of no real importance, in 
which I should be disposed to dissent from the general views which he has expressed on 
this subject. 

The fundamental idea upon which the doctrine of the comparison of transcendents 
rests may be thus stated. We know that where we cannot express in finite terms the 
values of the roots of an algebraic equation, we can nevertheless finitely determine the 
values of various symmetrical functions of the roots, e. g, their sum, the sum of their 
squares, the sum of their binary products, &c. Those values will be expressed in terms 
of the coefficients of the equation, or, speaking more generally, of the independent con- 
stants involved in any way in the equation. If we represent the equation in the form 

E being a functional symbol, and a^a^ . . a,, the independent constants, and if we repre- 
sent the roots of the equation by ^j, ^2, ..^^, then whatever the interpretation of the 
functional symbol ^ may be, the expression 

?)(^^i)+(p(^2)..+(p(^J . (2.) 

will denote a symmetrical function of the roots, whose value, in terms of a^^ a^^ ..a^ can 
always be determined when (p{w,) is a rational function of ^^, and can very often be 
determined when ^{x^ is an irrational function of x^. Thus the value of the sum ^(p{x% 
where the different values of x are the roots of an algebraic equation, can often be found 
when the values of the separate terms of which that sum is composed cannot be found. 
Now this suggests to us the question whether it is not possible in certain cases to find 
the value of the integral-sum sJXdl^, where we cannot find the value of the separate 
integrals involved in that sum. What we usually mean by finding the value of the 
single integral JX^^r, is the expressing of the value of that integral in terms of its superior 
limit, an arbitrary constant being annexed, and consists, in fact, in determining the 
function <p{x^ in the equation 

j\MJb ^-^ r\i) "1 •• 9 ...... . (^•/ 

The suggested problem is the finding of the value of the integral-sum 

J#i r»^2 r*a^ 
ILdx-^] X(?^..+i X(Z^, (4.) 

where ^1, x^, ..^^ are the roots of an algebraic equation, which we will suppose tobe(l). 
Representing (4.) by 21 X.dx^ the solution of the problem will, according to the nature 

of the analysis employed, assume one of the two following equivalent forms, viz. either 

the form C^^^t 

2jXc^=^(.„a„..a.)+C, ....... (5.) 

6 E 2 
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^1, a^^, . . a,, being the independent constants in the equation (1.) by which the limits are 
determined, or the form 

2l X(i^=:'4/(^i, ^25 • • ^J + C, (6.) 

^^(^j, ^29 • • ^w) being a function, and manifestly a symmetrical function, of the limits 
^1, ^29 • • ^n' Either of these forms may be converted into the other by means of (1.), 
but the first is the one to which we shall give the preference. 

We may remark, that if in the equation (1.) a^^ a^^ . . a^ vary, the values of ^, 
determined by the solution of that equation, will vary also. For each set of values of 
^i, a^^ . . a^^ there will exist a simultaneous set of values of oc. We may in this way 
consider the variables x in the several integrals under the sign 2 as always, in the course 
of their transition from the lower to the upper limits of integration, determined by the 
roots of the equation ^^^^ ^^^ ^^^ ^^^^q_ 

According to this more general view, a^^ a^ , . a^ become a set of variables with which x 
is connected by the above equation, but the variation of x in each integral represents 
only the variation of one root of the equation. And the determination of the values of 
X at the upper or at the lower limits of integration by the solution of that equation, 
particular values being assigned to a^^ a^^ . . a.,^ is only a special case of the determina- 
tion of the simultaneous values of the variable x, 

4. Thus the problem with which we are concerned may be more briefly expressed in 
this form. Bequired the value of the expression SjX^x, the simultaneous values of x in 
the several integrals being determined hy an equation of the form 

E(^, <^i, ^2, . . <^,.)=0, (7.) 

in which a^, aa, . . a,, are variable quantities^ by the assigning of particular values to which 
in the solution of the equation^ the particular values of x at the limits of integration are 
determined. 

The solution of the above problem is to be effected by giving to the expression 2jX^^ 
the equivalent form J2X^^, transforming ^'X.dx into a complete differential with respect 
to the variables a^^ a^^ . . a^.^ and then effecting the integration. For this reason I shall 
designate (7.), or, as it may for convenience be written, E=0, as the ' transforming equa- 
tion,' except when it is employed to determine the limits, in which case the designation 
of ' equation of the limits ' will be preferable. 

For the solution of the problem, as thus stated, it is usually necessary that the form 
of the function E in the transforming equation, and the form of the function X under 
the sign of integration, should have a certain connexion. The connexion implied is the 
following. The transforming equation must in general be such, that it may be possible 
by means of it to reduce the differential expression X under the sign of integration to a 
form F(^, ^1, ^2, . . a,)^ which, considered as an explicit function of x and of a^^ a^^ . . a^^ 
shall be rational with respect to x. This is not a necessity a priori. It is a necessity 
founded in the limitations of the powers of analysis. 
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5. To illustrate these remarks, let us take as an example the integral 

dw 



J- 



which is known to express the length of the arc of the lemniscate. The following would 
be a legitimate example of the kind of problem which it is proposed to investigate^ viz. 
Required the value of the expression 

the simultaneous values of x in the successive integrals being given by the roots of the 
equation 

1-, l. . /P^— — • ( ft ■ I , 4^ ,1^ m2\2 /^R ^ 

-|— vt/ ——' \\A/^^ kJU "Y^ %A/ J ^ ••...«.«• I O.I 

reducible to the form 

We shall represent these roots by w^^ w^-, ^3. 

The solution of the problem would then assume either the form 

C dx 

^J"7r+p~'^^^^+^' • • (10-) 

C being the constant of integration and (p{a) the function to be determined, or the form 

^j ^IT^"^'^^'^^^ ^^' ^3)+C, (11.) 

wherein 4^ is to be determined. 

It will be observed that the transforming equation (8.) is such as to enable us, in 
accordance with the requirement of art. 4, to reduce the function under the s'gn of 
integration to a form in which, considered as an explicit function of x and ^, it is rational 
with respect to x. For it gives 

7T+^ j^T^'T^' ........ {iL) 

the second member of which fulfils the condition in question. It is to be remarked, 
however, that a and ^ are still connected by the equation (8.) or (9.), and that we are 
not permitted to integrate as if a were constant. 

In the above problem, only one arbitrary element, ^, presents itself in the transform- 
ing equation. There might, however, have been two or any greater number of arbi- 
trary elements. Thus the equation might have been 

\'\'X^={a-\-hx'\-x')\ 
or 

and the solution of the problem would then have assumed one of the two following 

forms, viz. either the form 

C dw 

2J-;7|^=f(^, ^)+C, (14.) 
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or the form 

'^(a\, ^2, oc^)+a ....... (15.) 



u 



-f-^^' 



From these solutions the corresponding solutions of the previous and less general pro- 
blem would be obtained, in the one case by making 5=1, in the other by imposing 
upon the limits Wi^ w^^ w^ conditions thereto equivalent. 

6. And not only the solution, but the original statement of a problem may be exhi- 
bited in the two forms above described. Instead of supposing the limits determined by 
an equation involving arbitrary quantities in its coefficients, we may suppose them directly 
connected by symmetrical equations, ^. e. v^e may suppose those relations explicitly given 
which are only implied in the equation determining the limits, and can only thence be 
deduced by eliminating the arbitrary elements. Thus (9.) furnishes us with the three 
following equations : 

fY* T -J— Of T .. . I . .., /V ^ — -/y 

1 — a^ 

From which, eliminating the arbitrary quantity ^, we have 

nt /p m »— .1 -./^ ^ I /p f)f* JL.fY* 'Y* ^ \ 

tiu yA/ ^iAj %' " •' " JL itA'jw/2 I »^2 3 I **'3*^1/ J 

The problem first considered now assumes the following form. Required the value of 
the integral expression 

when the superior limits x^^x.-^.oc^ are connected by the explicit relations (16.). 

The second problem, similarly transformed, would, as there are two arbitrary elements 
to be eliminated, lead to a single equation between ^i, oc^^ ^3, in place of the two equa- 
tions (16.). 

7. We may observe, from the above examples, that when the number of integrals to 
be added is three, the existence of two arbitrary elements in the equation of the limits 
involves the existence of one symmetrical equation among the limits, and the existence 
of one arbitrary constant in the equation of the limits involves the existence of two 
symmetrical equations among the limits themselves. And thus generally if there be n 
integrals to be added, the existence of r arbitrary elements in the equation of the limits 
will involve the existence oi n—r symmetrical equations among the limits. The con- 
verse of this proposition is obviously true also. If any number r of symmetrical equations 
among the limits ^1, ^25 • • ^n ^'^^ given, and if we regard ^1, ^2, . . ^^ as roots of the equa- 
tion of the ^th degree, 

the symmetrical conditions referred to, will, by tli^ theory of equations, establish among 
the coefficients J9i,^29 • -P^? ^ system of relations by means of which we can determine r of 
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those coefficients as functions of the others deemed arbitrary, — or choosing in some other 
way %—r arbitrary elements, express all the coefficients by means of those elements. 

It is further seen that in the one form of the problem the greater the number of 
arbitrary quantities in the equation determining the limits, — in the other form the 
smaller the number of symmetrical equations connecting the limits with each other,- — 
the more general is the statement of the problem itself. 

8. The Norwegian and German mathematicians, by whom this branch of analysis has 
been chiefly cultivated, have almost universally followed Abel in his mode of stating 
the general problem, i, e. they have regarded the limits as roots of an equation involving 
a greater or less number of arbitrary elements in its coefficients. Mr. Fox Talbot, in 
his interesting papers " On the Comparison of Transcendents," published in the Philoso- 
phical Transactions for the years 1836-37, has in the earlier examples of his method 
expressed by symmetrical equations among the limits the conditions to which the latter 
are subject : in his later examples he adopts the more succinct notation of Abel. Indeed, 
this mode of statement, as it replaces a system of equations by a single equation from 
which such systems may be considered as derived, is far better suited to general investi- 
gations, and will be adopted in this paper. 

9. The complete solution of the problem of the comparison of transcendents, as above 
explained, involves two distinct steps, — 1st, regarding the equation 

E=0 
of (7.), art. 4, as an equation expressing the dependence of the variable w upon the 
variables ^i, a.^^ . . a,,, we must seek to convert the differential expression ^~X.dw into a 
complete differential relative to a^^a<^., a,, as indej)endent variables, and which will there- 
fore virtually be in the form 

2X6?^= Ai6?^i + A2^?^2 • . + A,.^«,., 
each of the differential coefficients Aj, Ag, . . A^ being a function of a^^ a^^ . . a,, ; 2ndly, we 
must integrate this expression. 

The introduction of the symbol of operation adverted to in art. 1 will enable us to 
dispense with the explicit determination of the coefficients Aj, Ag, . . A,., and to reduce 
the corresponding differential expression to one involving only a single variable. I shall 
now proceed to define the symbol in question, and to investigate its chief properties. 

Definition and Properties of the Symbol 0. 

10. It is an evident consequence of Taylor's theorem that we can develope any func- 
tion of w,f{w)^ in ascending powers of ^— <^, provided that neither /'(.t^) nor any one of its 
differential coefficients becomes infinite when oc=za. To effect this development, we have 
only to assume ^•— a=;s; then ^=^+0, whence 

f{x)=f{a'\'Z) 

f " ° • * * » » I) 



=/(«)+/'(^)(^-^)+/»^'+&«-j 
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fix) 

Now/(^) being as above, let 'F{^)= ft^Ln where m is an integer. Then 

Here we obtain, as before, a development of F(^) in ascending powers of ,2^—^, but the 
development begins with negative powers of that quantity. To this species of develop- 
ment we shall have frequent occasion to refer, and no doubt after this explanation will 
arise as to what is meant when we speak of the development of any function F(^) in 
ascending powers of ^ — a. 

These things being premised, let the symbol 9 be thus defined, viz, If(p(x)f(x) be any 
function of li. composed of two factors ^(x) and f(x) whereof (p{'K) is rational^ let 

Q\<p{x)-]f{x) 

denote the result obtained by successively developing the function in ascending powers of 
each distinct simple factor x— a in the denominator of (p^x)^ taking in each development 

the coefficient of -zzr-) (^djding together the coefficients thus obtained from the several deve- 

lopments, and subtracting from the result the coefficient of^in the development of the same 

function <p(x)f(x) in descending powers ofx. 

It is seen from the above that the interpretation of 9 is relative. It directs us to 
obtain certain developments, but the nature of these developments, if we except the last 
of them, depends upon the nature of the function within the brackets []. Thus while 
in the expression 9[<p(^)]jr(^) the operation of the symbol 9 extends over the entire func- 
tion <p{oc)f{x)^ the interpretation of 9, by which the nature of that operation is defined, is 
derived solely from the factor (p(^). 

Thus to take an example of some generality, let it be required to deduce an expres- 
sion for 

®L(^-«)(^-^pJ/(^), (3.) 

where /(^) denotes some function of ^ which does not become infinite when x=:-a or b. 
The distinct simple factors in the denominator of the function within the brackets [ ] 
are x--a and x-^-b. If we make X'—a^^z^ or ^=(^+^3 we have to develope 

in ascending powers of z. The coefiicient of - in that expansion is 

{a-bY (4.j 

Again, making x—b-=z and x=.b-{-z, we have to develope the function 
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in ascending powers of z. The development is 



1 \mf{h) , d hj{h) , 1 d^ hj{b) , , . 

tmmtmuH/H* ^p ■ j i» ■ la . ^. i.- h m ' ^^^^^^^ ^mmm^^^ I ■ null 11 •••■~i~~'ii " ^5^ ^^^^^^^ Mil .H.^'..^..-.,,,!..^ «Mi>i«BMiHaH«B * - > mm *—^i^*^ ■ ■■^■i.. ^^r ^^^^^^^ i^^/ M 



>5 



in which the coefficient of - is 

z 



dim 



• ••••• 



db b-^a 
I 

Lastly, the coefficient of - in the development of the function 

{x—a){x^b)'^ 

i. descending powe. of . being .presented according to a fan,i,ia. notation b, 



(5.) 



\Jl 



we have, on adding (4.) and (5.), and subtracting (6.) from the sum, 

x^f{os) 



(6.) 









• • • 



0-) 



As a particular illustration, letf(x)=:logf€'\'-\ and let us seek the value of the last 
term in the above expression. Now 

1 . a + 2b 



{w—a){w^bY ^ 



w 



+ &c. 



on developing in descending powers of ^, and 

log(^+-) = logc+- 



cx c^x^ ' 



1 

Multiplying these together, the coefficient of - in the result is log c. Whence 

X 



e 



X 



,2 



_(^-— «)(a?— Z>) _ 






X 



{a-^by 



b'-a 



in which it only remains to perform the diiferentiation in the second term. 

Formulae applicable to the determination of the result of the operation 9 in any case, 
may readily be found by the aid of Tayloe's theorem. Thus we should have, f{w) not 
becoming infinite when x=^a or ^=5, 

i ^f(^^ i (lY-'J^fiL. 

1 /</\'-' f(b) ^ f{x) 



e 



+ 



\.2...{n-\)\db) {b-a'r i(a?-«na?-6) 



n 



. . (9.) 



an expression in which the general law of such formulae is manifest. 

If there be n distinct simple factors in the denominator of the rational fraction within 
the brackets, the result of the operation 9 will consist of n+1 terms, the first n of which 
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will be determined as above by Taylor's theorem. The w+lth term will involve the 
operation denoted by the symbol Cj^, and it is by this term only that the interpretation 

of differs from that of Cauchy's symbol, £ . We have in fact 

\J • ' I %«y \V 1« e « « « • e « •> e u IJL \J ». I 

the complete interpretation of involving two distinct elements. 

It happens in certain problems that one of those elements alone presents itself, the 
symbol becoming equivalent either to t or to — Cj^. In other problems they both 

appear, but I am not aware of any problems in which the vanishing of one of the 
elements is not due to some special circumstance of restriction or limitation affecting the 
interpretation of the symbol in the case supposed. In a Note to this paper I have 
endeavoured to illustrate the above remark by employing the symbol in certain pro- 
blems, in which Cauchy has made use of the symbol of residues, and to that Note the 
reader who is interested in the comparison is referred. 

11. The properties of the symbol are now to be considered. The two following are 
the most important of them :— 

1st. The operation is distributive as respects both the function without and the function 
within the brackets^ provided that those functions do not become together infinite for any 
finite value of x. 

Peoop.— First, as respects the function without the brackets, we have the theorem 

0[<pW](/;(^)+/.(^)- +/.(^))=e[K^)]/W+e[K^^)M^). . +e[^(^)]/.(^) ; . (L) 

for the coefficient of a particular term, as ? -, &c. in the development of a function 

is equal to the sum of the coefficients of all the corresponding terms in the development 
of the several component functions from which the proposed f auction is formed by 
addition. 

Secondly, as respects the function within the brackets, we have the theorem 

Here, it is to be observed that (pi{w)^ <Pi{oc\ -^^i^) represent any rational fractions into 
which the rational fraction (p[w) within the brackets [ ] is resolved. Thus the theorem 
might be written in the form 

e[<p(^)]/(^)=e[<p,(a^)]/(^)+e[<p,(a;)]/(^)..+e[?>.(^)]/(^), . . . (3.) 

wherein 

To prove this theorem I shall show that it is necessarily true for each of the opera- 
tions into which is resolvable. Let one of the distinct factors of the denominator of 
^(^^) be w-^a^ then one of the component operations in consists in developing in 

ascending powers of w^a, and taking in the development the coefficient of — L- . Now 

w — a 
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whether this operation be performed at once upon the function <p{oo)f{x) or separately 
upon the several functions 

(p,{jo)f{x), <ploc)f{x) . . %{x)f{x) 

of which that function is composed, and the several results then collected together, is a 
matter of indifference. If we represent this part of the operation 9 by E, we have 
therefore 

Now any term, 'Rpi{x)f{x)^ in the second member of the above will either form a part 
of the corresponding term ^\_^i{x)]f{x) in the second member of (3,), or will vanish. The 
former will obviously be the case if x—a is contained in the denominator of pi{x); the 
latter will be the case if ^-— a is not included in the denominator of <Pi{x)^ for then the 
function (Pi{x)f{x) not becoming infinite when X'=^a, is developable in a series of the 

form A-fB(^— a) + C(.T-- •a)^. Art. 10, and in this series the coeificient of - — - is 0, 

Hence, all the terms in (4.) are contained in (3.) ; neither are there any terms resulting 
from the component part of the operation denoted by R which are not contained in 
the second member of (4.). 

Hence, if we cause E to stand in succession for each of the component operations 
of 9, and add the several equations thus obtained and typically represented by (4. 
together, we shall obtain the theorem (3.). 

As an example, we have 



e 



x^--^a^ 



/W-e -^,, /(^)+e -^„ f{xy 



which is easily verified, since the first member gives 

and the second member 

an equivalent result. 

2ndly. Ifi{^) be a rational and entire function ofx^ we have akoays 

Q\_<p{x)~]f{x)=0, *...»..., « (5') 
Proof,— As /(^) must be of the form ^Kx\ i being an integer, we have 

9[<p(^)]/(^)=9[(p(^)]2A^'' 

= 2A9[?)(^)>V . 
by the last proposition, Thus we have to consider a series of terms of the form 

Q{<p{x)']x\ , c . » c . . . . » . (6.) 
Again, (p{x) being a rational fraction may be resolved into a series of terms which will 

be of the form aoT or of the form 7 x^- Hence, availing ourselves of the distributive 

5 F 2 
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property of 9 with respect to the term within the brackets, we see that (6.) is resolvable 
ultimately into a series of terms falling under the two typical forms 

1 1 • 

AH terms of the first form obviously vanish, since they can have no negative indices. 
It only remains, therefore, to consider terms of the second form. 

First, let i be equal to or greater than n. Then putting w — (^=:^, and w:=a-^z^ the 

coefficient of - in the development of the function — ;—-. to which , — —r^ is reduced, 
in ascending powers of ^ will be 

1.2.,(/i— 1) ^ ^ • • • {i') 

1 • w^ 

and the coefficient of - in the development of the function ~ in descending powers 

of w will be 

i.2..(2-/i+i)-^ ' ' ' v^-; 

These expressions are equal, as may be shown by equating them and clearing of fractions. 
Hence, in this case, 

1 

Secondly, if i=^— 1, each of the above expressions (7.) and (8.) reducing to unity, the 
equation (9.) is still true. 



e 



tv — — v/, « , • , , « . « t . . It/.l 



Lastly, if ^ is less than ^—1, neither will any term containing - present itself in the 

ascending development, nor any term containing - in the descending development, so 

that the equation (9.) remains true in this case also. 

Wherefore the theorem is proved generally. See Note A. 

General Theorem of Transformation. 

12. The foregoing properties of the symbol O have an important bearing upon the 
general theorem for the transformation of integrals under the sign 2, to the demonstra- 
tion of which we shall now proceed. 

Theorem. — ^if E=0 he an equation connecting the variable x with another set of variables 
ai, a^, . . a^, the function E being rational and entire with respect to x, and if F be any func- 
tion of X a7id of aj, ag, . . a^ which is rational with respect to x, then, provided that F does 
not become infinite when E=0, we have 

2FJ^=0[F]^, 
where Vindicates complete differentiation with respect to the variables a^, a^, . . a^, and the 
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symbol 9 directs us^ according to previous definition^ to develope the function F w- in 

ascending powers of x— h^, x— hg .. the distinct simple factors of the denominator of F, 

1 1 

to take in those successive developments the coefficients of _, •> — r-? &c,^ and from the 

\ 

sum of these coefficients to subtract the coefficient of - in the development of the same 

function in descending powers of x. 

The object of this theorem will become apparent if it be compared with the statement 
in Art. 4. It will be observed that E stands for the rational and entire function 
E(^, 6?!, (^2, . . ar\ and F for the rational function F(^, a^^ a^. . a^) in that article. Thus F 
is that rational function of x to which the differential coefficient X in the integral 
]K.dx is supposed to be capable of being reduced by means of the equation of trans- 
formation E==0. 

Demonstration. — 13. First, it will be necessary to prove the following subsidiary 
proposition :- — 

Proposition. — If (p(x) be any rational function of x, and i/ E=0 be any equation 
rational and entire with respect to x, by which x is connected with a new set of variables 
aj, aa, . . a^, then^ provided that (p(x) does not become infinite when E==0, we have 

S^(x)=-0[<p(^)]-^- 
Proof.— As (p{x) is a rational function of x, it is capable of being resolved into a series 

of terms, each of which is either of the form ax\ or of the form r _y, a being constant, 

and i an integer. 

Consider then, first, the expression 

^ax\ (1.) 

the different values of x in the several terms under the sign 2 being roots of the equa- 
tion E=:0. Representing these roots by ^1,^29 •• -"^w? ^^J two or more of which may be 
equal, we have 

E=A(^— ^i)(^— ^2)--(^— ^w)? (2-) 

A being constant. Hence 

-^logE=--^+— ^..+-^ (3.) 

Developing the several terms of the second member in descending powers of ^, the 
aggregate coefiicient of -^+r will be 

O'j— pa/2 • • "i^n^ 

or 

TT .^X . 

Hence 
2(2^'=- ax coefficient of -^+7 in the development of -r- log E in descending powers of x. 



^,+ , XXX .XX^ ^^VV.XW|.XXXV.XX. V.X ^^ 

xH the development of ax^ j- 



coefficient of - in the development of ax' j- log E in descending powers of x. 



fyC 
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7 T // 

jNTow 9[(2^*]t- log E = "— coefficient of -in the development of ax^-r- log ~E by the defi- 
nition of 9, since, as the function within the brackets is entire, there will be no ascend- 
ing developments. Hence 



(Jonsider, secondly, the expression 
Now expressing (3.) in the form 



aT 



a 



dw 



logE, 



(4. 



{x-p} 



dw 



ioo:Jii= 









and developing the several terms in the second member in ascending powers of ^r— p, 
the aggregate coefficient of (X'—j))'^'^ will be 



~f" 



I 



1 



i^.-pY^ {^,^-py ^i^n-P) 






1 



i^-pY 



Hence Stt: — iw = "— coefficient of (^^—j))*'^^ in the development of j- log E in ascending 



{x-—py 



powers of w — j?. 



1 . 1 ^ 

coefficient of - — r in the development of t^;^::;;^* ^ log E in ascending 



2 



a 



w—p 

powers of w-^p ; 
1 



(x—pY dw 



But 9 



{w-p) 



a 



:• =3 — coefficient of 



a 



d 



k^-pY^ 



d 



^ in the development of — ^^ — log E in ascending 

powers of ^— J?, 

1 . , , . ^ a d 



^^ log E ^ coefficient of ^— in the development of 7-3--W j- log E in 
ascending powers of ^— J?, 
For 1st, the only distinct simple factor in the denominator of the expression within 

xtL , 
W 



the brackets is oc~p; 2ndly, there will be no term of the form ^ in the development 



of 



d 



7^z:p)i ^ l^g E in descending powers of ^, the first term of that development being 






a 



[x—p) 



, — ^ __ r\ 



a 



d 



logE, 



■ (5-) 



{oo—pYj dw 

It appears from the above, that when we decompose the rational fraction (p{oo) into a 
series of terms p^{x), +(p2(^).. +^^(^), which are individually either of the form ax' or 



of the form 1 



a 



(w-p) 



i5 



we have 



2?.(^) + i<p,iw) . . + l^w) = - e M^)-]^- oi<P.{^)f^ . . ~ e[^„(^)]^ 



= - QlPi(x)+P,(x) . . +%ix)'] 



eflogE 
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by art. 11. Whence 



2<p(^)=:— 6[^(^^)] -— ^|— 5 ...*.*,. (6.) 



which is the expression of the subsidiary proposition in question. 

By this proposition, 2^(^), when the different values of 4" in the terms under the sign 
2 are the roots of an equation E^O, is determined as a function of any independent 
quantities ^i, a^^ .. a^ with which x is connected by that equation. In order that these 
quantities may be independent, it is, of course, necessary that their number should not 
exceed the index of the degree of the equation E=0. 

14. It may be well before continuing the demonstration to exemplify the theorem 

lust obtained. Suppose it then required to determine the value of the expression 2-~^5 

V XX X X ^ ___ ft 

the values of oc being the roots of the algebraic equation _^^^+(l"^Jp)^+2'=0- He^re 
we have 






X 



%Aj "■"" (Jj 



2px -\- 1 —JO 

px^-^ {\—p)x-\-q 



Developing the function 



w 2pw + 1 —p 



^ — a pw^-j-{l —pj)w-i-q 



1 
in ascending powers of ^— a, the coefficient of -^;;j~- will evidently be 



a 



X — a 
2pa -f 1 —p 



'pCt-\- (1— j3)a + g 

Again, developing the sanie function in descending powers of x^ the coefficient of - will 
Hence 

x—a pa^-i-{l—p)a + q'^ jt?a'^4- (1 — j9)a + g' ..... ^ .^ 

which is easily verified by the known theory of equations. 

The quantity a may be itself a function of ^ and q without affecting the truth of the 
above result. The reasoning by which (6.) is established remains quite unaffected by 
the consideration whether the function ^(x) contains, together with ^, any of the inde- 
pendent quantities a,, a^^ . . a^ or not, provided only that if they do enter into its expres- 
sion they enter determinately, e, g, that the same value which is given to any radical, as 
V^l+«^, in one of the functions (p(x) shall be retained in all. 

15. Now let us resume the expression 2F(Z^, in which the values of w are subject to 

the condition 

E=0. 

As by this equation the value of w is made to depend upon the quantities e^i, a^^ . » te,., we 
have, on differentiating with respect to all the variables at once, 

dht ^ ttJci _, alii ttE 7 /\ * /o \ 
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Or if we appropriate the symbol S to express complete diiFerentiation with respect to 



dx 



dx+l'E—^. 



Whence 



dx=^ — 



dE[ 

dx 



(9.) 



Wherefore 



rpdx=z-i 



F8E 

dE ' 
dx 



(10.) 



F§E 

Now F being a rational, and E a rational and entire function of x^ the expression -r^ 

dx 

will be rational with respect to x^ whence, by the subsidiary proposition just demonstrated, 

FSE ^r SE i^logE 



dx 



-0 



Therefore 



dE 
dx 



dx 



l,Ydx- 



r 



8E 
dE 

dx 



d_E 
dx 
E" 



(11.) 



Now the distinctive part of the performance of the operation in the second member, 
consists in developing the entire function 

JE 

(12.) 



Fax4,orF'^ 



^": E 

dx 



E 



in ascending powers of certain simple factors of the form x—p^ those simple factors 
being, 1st, such as are found in the denominator of F; 2ndly, such as are not found in 

SE 

^he denominator of F, but are found in the denominator of -^. It may be shown that 

7" 
the result of that portion of the operation which depends upon the latter class of 
factors is 0. For the only factors of the form x^—p which produce terms of the form 



a 



^— in the ascending development of (12.), and which are not found in the denominator 
of F, must be found in E. Let x—p be any such factor, then we may write 

E=:H(^--^)^ 

where H does not contain x-^p. 
Therefore 

SE_ (x--'p)HlI'-mU(x-'p)'^-''^p _ (x—p)^li--mmp 

rfE"~ ^H „, : , -^^ TM 



-iz i^-pr^+^^i^-p) 



TO — 1 



da? 



dx 



(^-;>)-^+^*H 



(13.) 
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The denominator of this expression does not contain ^—j? as a factor. Hence there 
will be no factor of the above description in the denominator of the fraction within the 
brackets, and therefore no corresponding development in the performance of ©. Thus 
the only factors which produce any effect are those found in the denominator of F. The 
part of the operation 9 expressed by — C i is of course unaffected by the nature of the 

function within the brackets. 

On these accounts then the theorem (11.), seeing that its second member indicates the 

performance of the operation on the function F^, the interpretation of that operation 

being derived solely from the factor F, is reduced to the comparatively simple form 

2F(Z^=0[F]^. . (14.) 

And in this form it constitutes the general theorem of transformation which it was 
required to demonstrate. 

Application of the general Theorem of Transformation to the Comparison of 

Algebraical Transcendents, 

16. In treating of the algebraical transcendents, I shall first exemplify the direct 
application of the general theorem of transformation to the solution of special problems, 
and for this application I shall select by preference examples known and familiar. I 
shall subsequently apply the theorem to the investigation of general formulae from which 
the solution of all special problems may be derived. 

There is no difficulty in the direct application of the theorem to special problems. 
The following directions will meet every case. 

Let 2 ^ILdx be the expression whose finite value is to be found, the simultaneous values 
of w being determined by an equation 

X=F(^, (^1, ^2 •• <^r)9 . (1.) 

e»j, ^29 •• ^r being the new variables in terms of which the value of the integral expression 
is to be obtained. The second member, which we shall represent by F, is supposed 
rational with respect to x. Let also the equation (1.), made rational and entire with 
respect to w by reduction to the form 

be represented by E=0. 

Then observing that X does not become infinite when E=0, we have 

^l'S.dx=^l^dx ^ 

=j0mf J • • • • • • • • • ('^•) 

On performing the operation in the second member, the function under the sign of 
integration will be an exact differential relatively to ^i, a^^ . , a^, and, being integrated, will 

MDCCCLVII. 5 G 
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give the value sought. If the number of integrals under the sign 2 is specified, suppose 
it ^5 the function F must be so chosen that the reduced equation E==0 may be of the 
^th degree. 

The algebraic sign of each of the integrals in ^^ILdx will be the same as the sign of 
the corresponding function F, which, as being rational, is not ambiguous. 

17. Example 1. — The following theorem is given by a writer in the Cambridge Mathe- 
matical Journal, vol. i. p. 268, as a generalization of a theorem of Mr. Fox Talbot's 
relating to the arcs of the equilateral hyperbola. The equation of any hyperbola referred 

a^ + h^ , , , 

to its asymptotes being xy=. — ^— •? or for simplicity, xy=zm^^ we have, supposing 6 the 
angle between the asymptotes, 

' arc -— r^^'^ — 2m V cos a + m"^ ^^ 

Supposing then three values of x to be determined by the equation 

\/^^— 2mVcos^+^^='^^+'^^ (1-) 

the sum of the corresponding arcs will be 

2^+ — V — +const (2.) 

To demonstrate this theorem, it must be observed that the equation (1,), reduced to a 
rational and integral form, becomes 

^^— (2m'cos¥+^^>— 2m'^=:0, (3.) 

which occupies the place of E=0, art. 16. By virtue of the same equation we have 



^ CVx'^—2m^ x'^ cos ^ -h m'* 1 _y C v<'^ + rn? 



Thus we have, 1st, to transform the expression 



x^ 



dx, (4.) 



the simultaneous values of ^ being determined by (3.); 2ndly, to integrate the result with 
respect to the new variable v. 

Applying the general theorem of transformation, art. 12, we have 

^ voo + m^ ^^ _, Q r ^^ + m^ l, — {2xv + 2w?) dv ,^ . 

x'^ L x^ Ja;^—{2m^cos$ + v^)w — 2m^v ^ ■^ 

Here we must develope the function 



x^ 



1 

in ascending powers of x, and take therein the coefficient of — From this we must 

subtract the coefficient of - in the development of the same function in descending 
powers of x. 
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Finally, we must integrate the result relatively to ^. 

Developing the two factors of (6.) by ordinary division in ascending powers of ^, we 
may express it in the form 

Whence, on multiplication of the factors, we find for the coefficient of -5 

j-^yv. (7.) 

1 . 

The coefficient of - in the descending development will evidently be 0. Integrating, we 

have /3 , m^cosSX ,„ .. , 

[2^+--^)+^ (8.) 

for the value sought. 

It must be observed that, in applying the theorem, the signs of the integrals under the 
symbol 2, which would otherwise be ambiguous from the square root, are made deter- 
minate by the equivalent rational expression (4.). Each must be of the same sign as the 

corresponding value of the function — ^ — 

18. In the example we have just considered, the equation of transformation connects 
X with but a single new variable T). In the following examples, which are intended to 
illustrate the doctrine of the comparison of the difierent orders of elliptic functions, two 
new variables are introduced. 

Example 2. — Required the finite value of the expression 

"' (1.) 



'JV(T 



the simultaneous values of x being determined by the equation 

y(l-^^)(l-(?V)=l+^^+m^ . ^ (2.) 

By virtue of this equation (1.) assumes the rational form 

dx 



fr 



Again, the equation (2.) becomes rational and integral when expressed in the form 

(l+^^+m')'-(l-^')(l-cV)=0, (3.) 

and occupies the place of E=0 in the general theorem. Hence we have 

C dx r r 1 "] 2{\-\'VX-\- wx^^) {xdv + x^dw) 

jl+vx-{- wx^ J Ll + v^ + wx^j (1 + «;^ + wx^)^— (1 --^^) (1 ~ c^x"^) ' 

TT . 1 r» i • 2 (xdv 4- x^dw) 

Here the lunction yr-, , — ~r^ — ~jz ^-^r 

is to be developed in ascending powers of the simple factors of l'{'VX-^wx^. Let x—h 
be one of those factors. Then it is evident that there cannot be a term of the form 

A 

J3T in the development of the function in ascending powers of ^— A, inasmuch as that 

5 g2 
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factor does not exist in the term (1— ^^)(1 — ^V). Again, there cannot be a term of 

A 

the form — in the development of the function in descending powers of ^. Hence the 

result of the operation 9 is 0, and we have, finally, 

The above constitutes in reality what is usually termed the fundamental theorem for 
the comparison of elliptic functions of the first order. The equation (3.), arranged 
according to the powers of ^, gives 

If we then represent the simultaneous values of w by ^i, x^^ ^3, we have 



/*» — L T -4— T 






2v 

rp rp n* — « 



3 w^ — c^ 

v^ + ^w + c^-^l 



w^ — c^ 



whence, eUminating v and w\ we find 

Now this is the form to which the known relation connecting the amplitudes ^, ^p, g and 
the modulus c in the equation 

viz. the relation, cos c=cos (p cos n^— sin ^ sin ^ ^l—c^ sin^ er, is reduced, when we therein 
make sin<p=^i, sin%|/=^25 sino'=^3, and rationalize the resulting equation. The signs 
of the integrals will of course be determined by the signs of the function l'\'VX'{-ww'^\ 

To obtain a formula for the comparison of elliptic functions of the second order, we 
must deduce a finite expression for 



v^ 



2 



(A/Ju^ 



subject to the relation (2.). We have then 



-H 



\-{-VX'{- wx^ 



(1 +l?^-i-2^^^) — (1— ^^)(1— A^) 



Here, as before, the effect of that part of the operation which depends upon 
14-'?^^+^^^ i^ O9 ^^ that we have simply 
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Ci denoting the coefficient of - in the development of the function in descending powers 
of X, Now developing the numerator and the denominator separately, we have 

Dividing the first of these by the second, we have a quotient 

2c^w / 2c^v Ac^wvlw \ 1 ^ 

Integrating the coefficient of -, which is a complete differential relatively to v and w^ w§ 
have 



Vs 






(l^zzr-g— -2 4- constant =(f^i^2^3 . (6.) 



The signs of the three integrals under the sign 2, are of course determined by the signs 

1 II I ft^fVt^ 

of the calculated values of t~~, ; — s- 

We might in the same way deduce the known formulae for the comparison of elliptic 
functions of the third order. Or we might at once investigate a formula for the com- 
parison of elliptic functions of every order. For the latter purpose we should have to 
evaluate the expression 



^C 



under which the three canonical forms of elliptic functions are comprehended, in sub- 
jection to the condition (2.). By the general theorem of transformation this value is 



i 







a-\-bx^ 



2{\-\'VX-{- ww^) {xdv + x^^w) 



Jl + nx^){l +vx + ww^)_\ (1 -{-vw-^wx^f—il -x^l—c^x^f 
which may be reduced at once to the form 



f© 



pa 4- bar 
I +nw 



2wdv + 2x^hw 



- (7 ) 

The rest of the solution involves no difficulty. We must develope the entire function 

following in ascending powers of ^-| — y=-\/—l and s ^v^— 1 successively, and 

1 1 

take therein the coefficients of 1 :;:3 and j ^^^3. From their sum we must 

vn vn 

1 

subtract the coefficient of - in the development of the same function in descending 

powers of ^, and integrate the result as a complete differential with respect to v and w. 
The above results are entirely founded upon the assumed theorem of transformation, 

But any other transformation which would connect x with two new variables, through 
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the medium of an equation of the third degree with reference to oo^ would lead to results 
possessing the same degree of generality. Thus the equation 

which connects w with v and w, and constitutes when freed from surds an equation of 
the third degree with reference to x^ might have been employed. I am not aware that 
the above forms have been employed before. Legendee, in deducing the properties of 
Elliptic Functions from Abel's theorem, sets out from a different assumption, and as I 
think a less simple one, leading however to equivalent results. 

It is not my intention to enter here into the subject of the connexion of the different 
solutions which may thus be obtained. The theory of that connexion can however pre- 
sent no difficulties to those who are acquainted with the labours of Jacobi, Richelot 
and others, upon the differential equations on the integration of which the doctrine of 
the comparison of transcendents, as contemplated from another point of view, depends. 

19. Before applying the general theorem of transformation to the investigation of 
general formulae for the comparison of transcendents, I will say a few words upon Abel's 
theorem, as well as upon the class of theorems to which it belongs. 

Abel's theorem is virtually an expression for 

f(x) and (p(x) being polynomials, the simultaneous values of x in the several integrals 
being connected by the equation 

or 

where %(^^) is not restricted to being a polynomial, but is a rational function of x, in 
terms of the coefficients of which the value of the integral sum is to be determined. 
Abel expresses (p(x) as the product of two polynomials (Pi(x), (pj^x), a form which is 
obviously given to it in order to meet the case in which a rational fraction occurs under 
the radical sign, since we have 

[x)(^^{w)dx 






^?iW?2W 

Broch and others, including, I believe, Abel himself, have considered very fully the more 
general case in which the polynomial (p{x) is raised to any fractional power whatever, 
and to this case may be reduced the still more general one in which a rational fraction 
takes the place of the polynomial. The reduction is however obviously far more com- 
plex than in the simpler case in which the index is |^. I intend here to discuss this 
problem in a form sufficiently general to render all such reductions unnecessary. 
20. Problem. — Required a finite expression for the integral sum 

2]<p-^«dx, (1.) 
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(p and 4/ being any rational functions of ^, the simultaneous values of x in the different 
integrals being determined by the equation 



m 



X also denoting any rational function of w of the form 

+ 1 2 I ITh 

- 1 I ■■ ■ 111,1 II ,, ■|||. ., .,„„i, T, ..,,,„j. • 

Our object is to determine (1.) as a function of a^^ a^^ .. a^^ h^^ h^^ .. J^, which are arbi- 
trary in value, whereas the coefficients in <p and i^/ are definite in value and are usually 
numerical. 

Representing (p, ^/z and % in the forms 

(p=-, y=:-, %=~5 (o.) 

jp, g', 5, i^, t^5 and i? being polynomials in ^, the transforming equation (2.) assumes the 
form 



m 






W hence 

With this condition connecting the values of ^ in the several integrals with <2o, a^^^.h^^ b^^ 
&c,5 we have to seek the value of the expression 



21- -dx. 



For to this form, rational with respect to x^ the expression (1.) is reducible by virtue of 
the above relations. 

Consider then 21 ~(l^ subject to (4.). To apply to this the general theorem, we must 
write therein 



F=^, E=.-.«~-r^«. 



We thus find 

h log (5*^i)'*-.rt^^)=^e 



^?^dx=Q 



pu 

qv l_qv J 



pu 
qv 



S^l)'^ — t'^u'' 



(6.) 



We cannot in its present form integrate the second member, as the interpretation of 
depends in part upon v, which contains some of the variables to which the integration 
has reference. As however the function which has to be developed in the performance 
of the operation 9 is a rational fraction relatively to u^ viz. 



qv s'^v'^ — t'^vl' 



• •e««B0«*\ v-/ • / 



we can resolve it into partial fractions, and this resolution will, in virtue of the properties 
of 9, enable us to effect the integration required. 
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The partial fraction which has v for its demominator will be ^ ~. Separating this, 
the entire fraction (6.) will assume the form 



Thus (5.) becomes 



q v^ q 



^W^W^* — S^i;^ 



q V q V * q t^u^ — s^v^ 



0-) 



9 deriving its interpretation from q and v. 

The first term in the second member, inasmuch as we may give to it the form 

p^u 



ne 



qv 



vanishes by virtue of (5.), art. 11. The second term may be reduced to the form 



ne 



p 



s^v''~^lu—s'^uv''-^lv 



tmyn^^m^n 



(8.) 



In proof of this, I observe that the function to which 9 is applied cannot have any of the 
simple factors of v in its denominator. No such factor is involved in g'. For by suppo- 
sition all the coefficients in g[ are definite, while those in v are arbitrary. Neither, again, 
can any of those simple factors be involved in P'u''—s'^v^, for if so it will be involved in 
t^u""^ and therefore either in t or u. But it is not involved in t^ as the constants in t are 



definite ; and it is not involved in u. for if it were - would not be in its lowest terms. 
The expression (8.) may be written in the form 



nQ 






t) ~~1? ^r^iJ^ 



u 

V 



s 



73 S U 

on replacing -5 t and - by ip, %|^ and %. 



Hence 



m 



■^'"'hc 



^^^n^x=nQl^'\^^- 



Therefore 



2M"^^=»^JeMS»- 



(9.) 



The symbols 9 and J in the second member are now independent and may be trans- 
posed. We thus have 

^^<p^^dw=nQ[(p]^-^^^^ (10.) 

an expression of remarkable simplicii . 

21. In applying this theorem we ust effect the integration in the second member, 
regarding % as the only variable, inasi uch as the variables a^^ ^o? &c. enter into the con- 
stitution of %, but not into that of le other rational fractions <p and ^, When the 
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integration is effected we must write for <p, 4^^ ^^d ^ th^ several rational fractions for 
which they stand and then perform the operation 6, as we are directed to do by the 
definition of that symbol. 

On actual integration we have from (10.), 



2r7r 



2r7r' 



I'* •III / 



log{x-( 



m 



COS hv---l sin—j-vl^^ l+^e[^]'4/**C, 



n 



the summation in the second member extending from r=0 to r=k— 1. The last term 

m 

in that member is equivalent to an arbitrary constant. For (p and o^*" do not contain the 
variables %, h^^ fee, which are only found in ^. Hence the coefficients of terms in the 

m' m 

developments of the function (p'\p'' will be determinate constants, and nQljp]'^^^ C, on 
account of the arbitrary factor C, will be itself an arbitrary constant. 

22. We are thus led to the following theorem : — 

Theorem. — The value of the expression sj^p'^/'^dx, where (p and -^ are any rational 
/mictions of x, and the simultaneous values of^ in the several integrals under the sign 2 are 

m 

determined hy the algebraic equation '4^''=x i^'^^icJ^ X ^'^ ^ rational function of ^^ will be 
expressed by the formula 

TO TO • 

^<p^^dw=: e[^]'4/^E ( COS 

the summation in the second member extending from r=0 to r=^— 1. 

23. In the particular case in which m=l, ^=2, we have 

Let us apply this theorem to the problem of Art. 17. We have 



2r7r 
n 



+y-l sin-^)log|%-.(^ 



n 



2m / — - . 
COS~+^— 1 SI 



n 



2r9r\ ,B -^ 



. . . (12.) 



^z=-3, o^zzi^^— 2mVcos^+^^ %::=t?^+m%* 

Jit 



i- 



-v/^4_ 2j^2^2 ^Qg J ^ ^4 



X 



2 



QjCC 



=e 



X' 



\/^^— 2mVcos ^+mnog 



vx-^rrv^— V^a?'*-— 2mVcos$ + m^ 

vx-i-m^+ V^^ — 2m V cos d-i-rr^* 



First, then, we must develope the function in the second member in ascending powers 



of w. and seek the coefficient of ~. Now 

' X 



V^m^— 2mV cos ^+^^=^^— ^^ cos 6+ &c. 



Substituting, the function becomes 



\^ / ^2 



v^+^^cos^.. 



MDOCCLVII. 



2m® 4- va? — ^^ cos f . . 
5 H 



(11.) 
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log(i?^+^^cos^..)=log^+log'y+ h &c. 

log (2m^4"'^^—^^cos ^ . .)= log 2m^H — ^~2m^ — + &c. 
Substituting, we have 

/ J—cos d.,y log ^+log 'y-^-log 2m^+ (^^ ^^U . . 

wherein the coefficient of ~ in the product is 



X 

m^ cos d V 



• • • "* 



V 2 ' 

In the second place, developing the function in descending powers of w^ we have 

y^^^— 2mV cos ^+m^=^^— m^ cos 6^ &c., 
which on substitution gives 

m^cosS \t ^ --^^ + v^ + m^(l+cos5) 



(13.) 



/-I mucosa \, — a^^ + y^ + m-'il+cose 
\ '~^ ) ^^ ^2 + v^ + m^(l-cosS) 

= (^l„__^..Jlog(^--l+-..j 
/-J m^ cos fl \ / ^ \ 



wherein the coefficient of - is — ^v. Hence, changing its sign and adding the result to 

OS 

(13.), we have 

2 



2 dx=-^V'\ \-iJ, 

w^ 2 * V ' ' 



which agrees with (8.), art. 17. 

It is, however, very much easier in the above problem, and perhaps in most others, to 
apply at once the fundamental theorem of transformation, as already exemplified in its 
solution. 

24. Abel's theorem is of course included in that of Art. 23. To deduce it, we must 
observe that its object is to determine the value of the expression 

■vl j\x)dx ,-| X 

the simultaneous values of ^ being connected by the following equation,— 

V f^[x) Cq-\-C^X.. -^cjif ' 

To compare with the general theorem we must therefore write (1.) in the form 

Hence we must make in (1.), 

^ {x—a)f^[xf '^ hi^y Cq + CiW.J 
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We thus find 






Here the function to be developed is 

the ascending developments having reference to ^— a, and to the different simple factors, 
^— ^1, ^— A3 .. of (ploo). The coefficient of — -- in the first development is evidently 



1 1 

The coefficients of ^_ . , __ j^ the latter developments are 0. Hence we have 

which is Abel's theorem. There is, however, nothing gained by the peculiar form in 
which it supposes the integral to be expressed. The resolution of the polynomial under 
the radical into two factors Pi(^), (pj^x) is only a substitute, and an inconvenient one, for 
the more general hypothesis of the theorem of art. 22, which permits the function under 
the radical sign to be any rational fraction. 

25. The theorem of art. 22 is, I believe, more general than any which have been 
investigated with relation to the same well-marked class of transcendents. Broch, 
JuRaiNSEisr, and Mii^mi^a have given formulae directly applicable to the case in which 4 
is a polynomial*. Their results agree in substance with the above, under the particular 
restriction supposed, but they are far more complicated in expression. The introduction 
of the symbol O, definite in meaning and indicating the performance of operations which 
are always intelligible and always possible, greatly simpMfies the expression of general 
theorems. 

26. The most general form of the problem contemplated by Abel in his theory of the 
comparison of transcendents may be thus expressed. Eequxred a finite expression for 
^J/(^' y)^^^ /(^5 y) denoting a rational function of x and y, the latter of which quantities 
is itself an irrational function of x given by an algebraic equation of the form 

i>or+i^ir"'+i^2r"'-+i>.=o, . . . . • . (i.) 

wherein j?o,j}i,..j?^ are rational and integral functions of ^, the simultaneous values of ^^ 
in the different integrals being deterniined by an equation of the form 

* Crelle's Journal, vol. xxiii. 

5 H 2 
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wherein r is a rational function of x^ and of any new variables ^j, a^^ . .^,. in terms of which 
the value 2j^(^, y)dx is to be found*. JuReENSEF has remarked that this problem may 
be reduced to that of the determination of the value of the expression 

f{x) being a rational function of x and (p{x^ y) a rational and integral function of x and y ; 
and under this form, adding also the restriction that p^ the coefficient of the highest 
power of y in (1.) shall be unity, he has solved the problem. Mmnme has investigated 
the solution when the above restriction is not imposed, but his analysis is in reality 
founded upon a transformation in which p^y takes the place of y f . 

We can, both with increased generality and with that gain of simplicity which results 
from the employment of the symbol 0, solve the same problem by the method of this 
section. But as the comparison of the algebraical transcendents is not the most important 
object of this paper, I do not propose to enter here upon the investigation in its most 
general form, but shall demonstrate a theorem which, while it is sufficiently general for 
alL practical ends, will at the same time serve to throw light upon a peculiarity in the 
theorem of art. 22 already demonstrated. 

27. Peoblem. — JRequired^ infinite terms^ the value of the integral expression 

^^(p(x)ydx^ (1.) 

p(x) denoting a rational function ofx^ and y an irrational function of x determined by 
an equation of the rath degree j 

Por+Pir"+p^r''"-+Pm=o, ......... (2.) 

where Pi-.p^ ^^^ rational and integral functions of x. We shall suppose the different 
simultaneous values of x under the sign 2 determined by an equation 



)( being a rational function ofx of the form- -> in which u and v are polynomials. The 

value of the integral expression (1.) is to be found in terms of the coefficients of those 
polynomials. 

The equation (3.), cleared of the radicals contained in y^ and arranged with respect to 
the powers of %, vdll be 



or writing for % its value -5 and clearing of fractions, 

PqU'^+PiU'^''^v .,-^pjf'=0 (4.) 

This equation, on substituting for u and v their values as polynomials, is rational and 
integral with respect to x^ and occupies the place of the equation E=0 in the general 
theorem of transformation. We shall suppose it of the n\h degree. It may of course 

* Abel's Works, vol. ii. p. QQ. t Oeeile's Journal, vol. xxiii. 
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be exhibited in the form 

Po{'^—vy,){u--vy^).,{u—vy^)=Q, (5.) 

3^15 3^2 --J/m being the different values of «/, as determined by giving different signs to the 
radicals in its expression. Hence we have 

^l(p{x)ydx= 2j<p(^)~ dx—^Q \j^{^)~^ ^ ^ogpo{u—vy,){u--vy,) . . {u--vy^) 

= <£)(w)- 2 ^^— 

the summation in the second member extending from r=l to r-=.m. 

Here, transposing the symbol 2, the function upon which the operation 0, whose 

interpretation is derived from (p{w)-^ is to be performed, is 



(6.) 






which may be resolved into 



u — yrV 






fW 



2jK%^^=2le9(^)y. ^-i^+2je^-^0.*-y» 



(7.) 



Hence 

y^ 

We are especially to remark, that while 2 in the first member has reference to the n 
different values of x furnished by the equation (3.) or (4.), 2 in the second member has 
reference to the different values oiy furnished by the equation (2.), its numerical range 
being from r=l to r='m. 



Now considering the term ^lQ<p{x)y, 



lu — yr^v 



u—yrV 

all that part of the operation G which depends upon v produces no effect. For none of 
the factors of 'v can enter in any way into y^, since those factors contain the variables 
^0, ^1 . . a^^ from which y,, is wholly free. Again, they cannot enter into the denominator 

u-^y^v^ for then they would enter into u^ and the fraction - would not be in its lowest 

terms. Hence the first term in the second member of (7) becomes 



2le[?(^)>, 



u — y^v 



We can now transpose the symbols J and and integrate. The result is 

Q\_^{x)']2y^\og{u—y^v). .... (8.) 

The last term of (7.) will, on account of the interpretation of 6, be properly written in 
the form 



29 



which may be resolved into 



<P{^)y 



(lu—^r^v), 



20 



?'(^)^ 



k— 20 



?'(*)^ ^r^^' 
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The first term vanishes by Art. 11. The second may be reduced as follows. We have 



— 20 



H^)^ y>=-e (p(w)l Ey>=e (p{w)l 






Now G 



<P(^)^ 



Pi 

Po 



hv-^Q 






V 



^v=e 



<P{^)-^ 



Po 



lv-}-Q 



((>{w) 



ip 



vp^ 



i Iv, . 



(9.) 



This is evident if we collect the different parts of the interpretation of from the terms 
in each member, observing that in all cases it is upon the same function that 6 operates. 
Now the first term in the second member vanishes by Art. 11. Hence 



e 



^(^)l 



Po 



<p{x) 



Po'^ 



(p{w) 



Po 



V 



Attaching now the symbol of integration to the second member, and integrating, since 
J and 9 are now transposable, we have 



\Pi 



©W^)]giog^-e cp{x)^^ 



Pi 



logtJ. 



Writing in the first term of this expression — 2y,. for — and adding the result to (8.), we 
have 



e[(p(wy] { ^y, log {u—y,v) — ^y, log 'y} — (p{x) 



Po 



\ogv, 



or 



Q[(p{x)'\•2y^o^{l-y^-Q 






logi;. 



Hence replacing - by x. and adding the constant of integration, we have 



2j"<p(^)y^=e[<p(^)]2y,. log (x-y,)-e 






log'y+C, . 



(10.) 



P\ 



the expression required. It will be observed that as (p{x) and — are always rational 

functions, the operation may always be performed on each term of the second member. 
As the summation Sy^ log {x—y^ can only be effected by connecting the several terms 
included under 2 by the sign of addition, it will be most convenient to express the 
solution in the following form, 



%(p{x)ydx= 2;=re[<p(^)>, log (x-2/.)- ^{^)~ 



P\ 



log^+C. . 



(11.) 



28. If^, = 0, we have 

2K^)j/^=2-rf[?>(^)>Jog(x-yr)+C (12.) 

This includes as a particular case the theorem of Art. 22. For if y =%//**, we have 
of which any root y^ will be given by the formula 

2r7r 



«/,= ^cos 



n 



+y-lsin— j'4.'* 
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Hence on substitution we have, since the number of values of y is n^ 



in • o o^— \ wi 



2/-^ , / — T • 2r7r\ 



2r7r , / — rr . 2r7r\ 



ni- 



2J?)(^)4^c^^=:^::zre[(p(^)](^cos-^+^/--l sin — j^^- log |x- (^cos — +x/-l sin-^j^.^ 

which agrees with the result in question. 

We now see why it is that, although in the investigation of the latter formula we 
had to take distinct account of the terms u and v in the fraction y^ ; in the final result 
they are recombined, and only present themselves implicitly as component parts of y^. 
It is due to the fact that the equation determining the irrational factor of the original 
integral wants a second term, ^. e, thatjpi=0. 



If^^j=l, the term — 



V\ 



(p(x) 



log V in (11.) becomes — - ©[<p(^)]pi log v^ or — 20[(p(^)]2/^ log ^', 
whence the theorem assumes the following form, 

2j?)(%cZ^=2;zre[(p(^)]y,{log (x-y.)+ logi;} =S;zre[K^)>,.log {u--y,^\ 

We may remark in concluding this section, that all general theorems like the above 
for the comparison of algebraical transcendents are difficult of application, from the 
necessity which they impose of developing logarithmic and irrational functions. This 
difficulty we avoid by employing directly the theorem of transformation exemplified in 
the earlier problems of this section. The application of that theorem requires only the 
development of rational fractions, and this can always be effected by the operations of 
multiplication and division. When this form of procedure is adopted there remains, 
however, an integration to be performed. Circumstances must decide which of these 
methods is preferable, but generally I conceive it will be the latter one. I will only 
add, that the interest attaching to the entire subject of the comparison of algebraical 
transcendents appears to me to be chiefly of a speculative character. It is to be valued 
rather as affording evidence of the powers, and at the same time of the limitations of 
analysis, than as offering any prospect of increased command over the problems of 
physical science. Such at least seems to be the tenor of present indications. 

Application of the General Theorem of Transformation to the reduction of Functional 

Transcendents, 

29. Let us first apply the general theorem to the reduction of the expression ^^(pf{'^)dx^ 
where (p and -^ are any rational functions of x^ and /* a general functional symbol, the 
simultaneous values of ^ in the several integrals being determined by an equation, 

■^=% (1-) 

in which ^ is a new variable. 
We have 

^^<pf{^)dx=.^y{v)<pdx=^^f{v)<pdx . (2.) 

We must now seek the value of the expression lf(v)(pdx^ subject to the condition (1.), 
and then integrate with respect to v. 
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P 

Now -v^ as a rational function of oo may be represented under the form q, where 

P and Q are polynomials in x not involving v. The equation of transformation then 

becomes 

P 

and in its rational and integral form Q'y— P=:0. 
Hence by the general theorem of transformation, 

Now the factor f{v)^ inasmuch as it does not contain x^ in nowise affects the interpret 
tation of O. Hence it may be removed from within the brackets and the equation 
written in the form 

P 

on replacing q- by ^/z. 

Hence, replacing the first member by the expression for which it is an equivalent, and 
attaching the sign of integration, 

4<pf{^)dx=y{v)Q\<f\^ (3.) 

To this result we may also give the form 

2M^^)o!^-eMj-»^ ......... (4.) 

as the symbol 6 and the function (p are both independent of the variable v. And this 
would in fact be the best form if we could effect generally the integration in the second 
member. For the applications to which we shall proceed (3.), is, however, the form to 
be preferred. 

We may express the results which have been arrived at in the following general 
theorem. 

Theorem. — If <p and -^ are rational functions of x, and if the simultaneous values of 
X in the integrals included in the expression 2j (^(-vl/jdx are roots of an equation 

V being a variable quantity^ then 

30. Apparently this is the most general theorem which exists with relation to that 
class of transcendents in which a perfectly arbitrary symbol of functionality occurs under 
the sign of integration. If we specify the form of/*, so as to meet the case of the 
particular transcendents discussed in the previous sections of this paper, we shall obtain 
results accordant with, but less general than, those which have been there obtained. 
But the most important feature of the theorem is, that, without restricting the generality 
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of tlie functional symbol/, we may so determine the form of 4/ as to cause the several 
integrals included under the sign 2 in the first member to close ujp^ if the expression is 
permitted, into a single definite integral whose actual value will then be given by that 
of a far more simple integral in the second member. 

Let the limits of v in the second member be^ and q^ and let the transforming equation 

'4/='?; 
give^i,jp2.-i?«+i for the values of oc when t;=^, and fj, f2..&+i for its corresponding 
values when 'v=.g[. Then we have 

Jpi JP2 JPn+1 JP ^ 

Now let us give to '^ the form 



X' 



OG — A J OS — Ag W'-^Kf^ 

where Xj, Xg, ..X^ are real, and osi, ^g-^/i I'oal and positive. The transforming equation 
is then 

W "~" Aj W "~" Art W """" Ayj 

whence representing still the first member by %|/, 

and as this expression is always positive, it follows, — 1st, that %!/ regarded as a function 
of ^ is never a maximum or minimum ; 2ndly, that whenever ^p varies continuously whil€ 
w increases, it varies by way of increase. 

From these properties, and from the form of the equation (6.), it readily follows that 
if Xj, X25 ..X^are arranged in the order of increasing magnitude, then whatever real value 
V may have, the roots of (6.) will be real and will be disposed in the following manner, 
viz. one root less than Xj, one root between Xj and Xg.., one between X^_i and X„, and 
finally one between X^ and 00 . To prove this in detail, let w vary from —00 to Xi, then 
•4>, as is evident from its form, varies from — 00 to 00 , audit varies continuously by way 
of increase so as never to resume a former value. Once therefore in its course it will 
be equal to -i;. Wherefore one root of (6.) lies between —00 and X^. Supposing^ to 
continue to increase, the value of ^ suddenly changes when ^ passes over the value Xj 
from 00 to — 00 , and as w varies from Xj to Xg, 4^ again varies continuously, and by way 
of increase from —-00 to 00 , and therefore again becomes equal to v once in its course ; 
wherefore a value of w lies between Xi and Xg. In like manner there is a value of x 
between K2 and X3. . X^_, and X^. Finally, as w varies from X„ to 00 , -^^ once more passes 
over the value v. Whence the proposition is manifest. 

The reality of all the roots of (6.) may also be readily shown in the following manner.. 
Let x=jp+q\/—l. Then substituting in (6.), and reducing that equation to the form, 

MDCCCLVII. 5 I 
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which entails as a necessary consequence A— i?, B=0, we find as the form of the equa- 
tion B=0, 



? 



tti , Wo I ^n 



l+r..^:^4-.^+7i-giT;;i>>+7^ 



0. 



Now as the function within the brackets is essentially positive, the above equation can 
only be satisfied by making q=0. But this indicates that all the roots are real. 

Kesuming (5.), it is evident from what precedes, that if the lower limits of integration 
Pij P2"Pn+i^ corresponding to v=pj are arranged in the ascending order of magnitude, 
the upper limits g'l, q^ • • ^n+i will also be ranged in the same order. Moreover^! and q^ 
will both be less than Xi ; jp^ and q^ vnll lie between Xj and Xg I fii^^Hy? i>w+i ^^d q^+^ will 
lie between X„ and oo. Hence, then, the elements in the different integrals in the first 
member of (5.) will be all different, the superior limit of each integral being less than 
the inferior limit of the integral which follows it. 

31. Let us now examine the case in which the integration relative to v in the second 
member of (6.) is from — oo to oo. 

Let jp = — . oo, and 5^ = oo, we then have 

^i=— 00, ^^^=:Aij ^3 = A2 . .jP^^i = A^, 

Thus g'i=j?25 S2=!Ps " qn=I>n+i'> ^^ thc upper limit of each integral coincides with the 
lower limit of the integral which follows it. 

It is more strict, however, to regard ^ and q as tending to the respective limits — 00 
and 00. The first inferior limit, j?i, then tends to — 00, and the last superior limit, 
Sn+i^ to 00, while the superior limit of each integral but the last tends upward to the 
same limiting value to which the inferior limit of the integral following tends down- 
ward. The different integrals close up into a single definite integral taken between the 
limits — 00 and 00. Thus we have 

f_jfWdx=ff(v)e[<p-]^. ....... (7.) 

The reasoning is evidently independent of the nature of the function symbolized by/*. 
That function may either be continuous or discontinuous. We thus arrive at the follow- 
ing theorem, in the expression of which we shall restore to ^J^ its complete value, and 
shall replace the rational function (p by <p(^), and the symbol S, which is no longer neces- 
sary for distinction, by d, 

32. Theorem. — If^{^) denote a rational function ofx^ and ifihe a general fimctm%al 
symbol^ then 






""" 'dx 



W Afi 



jjvfiv)ei<pix)] ^^ \^ , . . . . (1.) 



provided that aj, ag, . . a^ are real and positive^ and k^^ X^, - * K ^^^?- 
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This is the general theorem of definite integration to which reference has been made* 
The remainder of this paper will be devoted to its illustration. 

The theorem is independent, as has been said, of the nature of the functional inter- 
pretation of/, and, even when the factor fix ^•- ^ ) becomes infinite for the 

limiting values X^, X2 .. X^, does not fail, but carries with it a correction for the discon- 
tinuity thence arising. We cannot otherwise attach a meaning to the expression 

I f{x)dx^ when for a value ^=X, included within the limits of integration, /(^) becomes 
infinite, than by considering it as the limit to which the sum of the integrals 

1 /(«^)<^^+l f{x)dx 

tend as e and e* tend to 0. According to the nature of the function /(^) and the modes 
in which e and e^ tend to the limit 0, the integral may become, as Caught has observed, 
finite or infinite, determinate or indeterminate. When 6^=6^ so that the approach on 
either side to the limiting value X is made in the same manner, i e. by equivalent infini- 
tesimal variations of ^, the value of the integral obtained will be that which Cauchy 
terms its principal value. The equation (1.) will thus give the principal value of the 
integral in its first member, if we suppose v to approach by the same kind of variations 
to the limits —00 and 00 ; in other words, if, representing the function under the sign of 

integration in the second member by ^(v), we regard 1 'F(v)dv as the limit of the value 
of I F(v)dv^ a becoming indefinitely great. For suppose x to be approaching the par- 



—a 



ticular limit Xj. The nearer its approach the more neaxlj (vide 6, art. 30) is the follow- 
ing equation realized, viz. — 



— ^j 



whence the more nearly have we 



=v. 



x=x,J^^; 

and therefore, if v tend towards qo and — -oo by equivalent variations, so also will x by 
equivalent variations approach from above and from below the limit Xj. 

Again, the larger x becomes the more nearly do x and v approach a ratio of equality, 
and therefore the mode of approach of ^ in the first member to the limits -co and cc 
determines identically the mode of approach of t; to —00 and 00 . Thus we may finally 
give to the theorem the following rigorous statement, viz. — 

TIw two mmnbers of the equation 



■wi- — —-.. + — ~ 

approach a ratio of equality as a approaches to infinity^ provided that if 

5 i2 



f \ tA/ " — — — — . , , " 



"-n/ 
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become infinite for the critical values Xj, Xa.-X^, we suppose x to approach each critical 
value by equivalent infinitesimal variations. 

The most important, perhaps the only important, cases are those in which f{v) vanishes 
when V is infinite. 

33. I shall begin with noticing some particular deductions from the theorem, among 
which will be included certain known formulae of analysis. I shall show that it enables 
us to deduce from any known definite integral the values of an infinite number of other 
definite integrals of progressively increasing complexity. I shall show that when the 
arbitrary function under the sign of integration is regarded as discontinuous^ the first 
member of the equation becomes resolved into a number of definite integrals of con- 
tinuous functions, and that we thus arrive at the same theorem for the comparison of 
functional transcendents, (5.), art. 30, from which the above theorem was itself derived. 
Finally, I shall apply the theorem to the extension of the theory of definite multiple 
integrals. 

Special deductions may be obtained by limiting either,— 1st, the form of the rational 
function (p{w) ; or 2ndly, the interpretation of the functional sign/*; or Srdly, the number 
and value of the constants in the function under the sign f. 

1st. Let cp{x)-=Ll. Then in the second member of (1.), art. 32, 



V — X-i ! 1 S— ''V — X + - •• + 



c 



^ — Aj ^~A^ X — Aj X — Xn 

dv 



i_ ' 

00 — V — •• — 



dv. 



tX/ ~~" /» 1 iXi "~* f^Yi 



Hence 



r.4-^--«^)*=j->*- (2-> 



This was the theorem, or rather the most important case of the theorem referred to 
in Art. 1, as published in the ' Cambridge and Dublin Mathematical Journal,' No. XIX. 
The following are special applications of it, chiefly selected from the paper in question. 

Since we have 

I fix — j6?^=j f{^)dv^ (3.) 



and 



we shall have 



Hence 



\ f\^^'\'~^^^=\ f{y^-\''^a)dv, ....... (4.) 

I g ^'^^'Ux^\ g~^«X2^^Wi;=F^V^ ...... (5.) 
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In like manner 



and similarly, 



=008 2(^1 cos(v^)dV'—^in2a\ sin(t;^)^^ > 

c/ — 00 •/ — 00 

= (2) (^^s 2a— sin 2a) 

sinf^^H — 2Jc?^=f 2 ) (cos2a+sin2<^), . . 



» « 



(6.) 



e « ' Q 



(7.) 



which are known relations. We may by the same method deduce the relations 



dxz 



-(x^+^)cos9 



('^'+^)sin^i==^V2acos0(jQg/'2asin^+2), . . (8.) 



r 

r (Z^g""(''''^^'^'"'sin|('^^+^)sin ^|=^*g-^«^^«^ sin(2a sin ^+0, . . (9.) 

originally given by Cauchy. All the above definite integrals are reduced by the theorem 
to immediate dependence on the fundamental theorem 



/»oo 

t^ ~00 



TT^ 



va 



Again, let us consider the definite integral 



It 



Making x^=z^ we have 



/^OO 

Jo 



dx.x^"^ 



{a-^bx-^-cod^Y* 



U 



H 



00 



dz 



( 



« [b-^cz^A- 




n 



/»oo 
J-oc 



dz 



I 



a 






b-^cl z^ + 
I \ ^^ 

dv 



2 




/1 00 



c?y 



( 



i + c(.H2^f)|"by(4.) 



_„(i + 2v'«c + c»2)" 



00 



^?; 



{b^2Vac-\-cv^y 



Now from the known theorem 



i 



00 



rf^if^-^__r^r(r~a) 



a+0^ 



r(r) 



in which r > a, we readily deduce 

dv,v'*^ 



r 






r(«) 



« • 



• (10.) 
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whence, reducing the above expression for u, we find 

4-h.T4-n.T^)n^^AfhiO A/'Z:Y-k''~ TV^l > ' ^ .... (11.) 



1 



{a + bw + cw^)^'^ci{b-h2^^acy-^' T{n) 



and hence on changing x into -? we find 

lb 

CLX »X a J- V¥J-^ \^"~~'2/ /I O \ 

(a^hx^cx^Y'^V{n)a\h^2 s/mf^' ....... (l^.j 

The two last theorems were discovered independently and about the same time by 
Mr. Cayley, Professor Thomsok* and ScHLOMiLcnf. It is to be noted that a, h, and c 
must be positive. 

The above examples have been selected in the first instance because they relate to 
known results. But there is not one of the results arrived at which may not be gene- 
ralized to an indefinite degree. 

Thus, since we have 



n \n 

00 



we have 



If ^=2, this gives 



J. 

J—QO 



tlii/9 \ ^V *— ' Xl I*. . . • . * • • * 1 X ^. I 






whence 



'00 



e-(^''-i)dx=^i-"', . (16.) 



00 



agreeing with (5.). But let ^=4, and we find 



/«oo^ 

J— 00 



s-(^^+5)+4^'^-^SkT=ir(i)g^«% (16.) 



and so on indefinitely without even proceeding to employ the more general forms of (2.). 
34. Let us examine the definite integral 



a 



CV — — I *A/ T I M/ "~" I (i^Jb • . . . • « . . . (Xl.) 

By the general theorem (1.) we have 



— 00 ' 



u 



=J/^/W®M-S=f 'i^^G,^:^^^ (18.) 



V—X + - ^--^ A' 



For, ^^'' not being fractional, the interpretation of O is reduced simply to — Cji^. It is 






obviously desirable to express the term Cji^xi — ZT ^ ^ series consisting of powers of v. 



Now 









vx . V^.W 



^rJl 



ry^1n-\-\ /y»2» + 2 -^2W + 3 



'^ Cambridge and Dublin Matliematical Journalj toL ii. ^ ObellEj vol. xxxii. 
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We are permitted to give this form to the expression before developing in descending 
powers of ^5 because, on thus developing the several 'terms in the second member, no 
higher power of w will present itself than would be obtained by developing the first 
member in descending powers of ^. 
The general term of (19.) is 



VKX 



2w + i+l 



>2__«V + 1 



A 
If ^ be odd, there will be no terms of the form -- in the development of this function 

in descending powers of x. Let i be even and be expressed by 2m, Then we have to 
develope in descending powers of ^ a series of functions of the form 

The coefficient of - in the development of this expression is easily found to be 

(2m + l)(2m + 2)..(»+m) ^„_,„^,^^ 



l.2.,{n—m) 

Therefore 

^.n+i _ {2m+l){2m + 2)..{n + m) 

Ix'^—'Vos—'a \,2,An--m) ' 

the summation extending from m=0 to 7n=n, Hence 

£.Y(--j)*=5:::^^=±^^Ss^!^>»---£'i"-/l«). . . (20.) 

In the particular case in which the function denoted by /" is even, we have, on replacing 
/(w) by ^(a^^), 

r/M(^~^)?^=^-"^''^"''-Mty • (21-) 

This, when a=l, is Cauchy's theorem referred to in Art. 1. Some valuable illustrations 
of it will be found in the Corollaries to the memoir of which it forms the subject. 

We may employ (20.) or (21.) to generalize the results given in (11.) and (12.). We 
may thus finitely determine the values of the integrals 

J^ {a-^-bx-h cx^Y Jo (« + 6^ + 6*^^)^' 

i being an integer. For the former integral we shall have the expression 

Vm=r 2w + 1.2OT + 2..i + OT /a!\ 2 1 ^ \ 2 / V ^ / .r,n v 

^-^ 1.2..(i-m) \c) X _„_?i±i l^ii >< — I>y— • • ^^^-^ 



For the latter integral we shall only have to change in the above, a into c and c into a. 

The results in (11.) and (12.), and the more general conclusions just obtained, are of 

importance in some of the more difficult problems connected with the mathematical 

theory of electricity. It is probable that a result equivalent to (22.) may be obtained 
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by some formulae of Mr. Cayley's connected with the reduction of the integrals which 
occur in certain problems of this class. I have not, however, attempted a verifi- 
cation. 

34. Although the list which I have given of results obtainable by other methods 
might be increased, it is still only in comparatively rare instances that the means of inde- 
pendent verification present themselves. We might by transformations such as Caught 
has employed, verify the theorem 




1 + 






dw cos m 

\ ml 

m 



TTB 



but it would not be easy by any such process to verify the theorem 



.00 



do^ coBi m 



((1% ttfi \ 



«! ttn 



ai and a^2, &c. being any positive quantities, and Xj, Xg, &c. any real quantities whatever. 
I shall not, however, dwell any longer upon special results, but shall briefly state some of 
the general consequences which flow from the application of the primary theorem (1.). 
1st. The evaluation of any definite infegral 

in which (p(x) is a rational and integral function ofx, is reducible to that of the definite 

integral /»oo 

1 •4'W/('^M'^5 • ... . . ... . (1.) 

in which -^{n) is a rational and integral function of an wder not higher than the order 



For, by the general theorem, 






dvf(v)ei<p(wy] 



V — ^^-j — ^— •• + 



.00 



dvf(v)C 






l_ " ■ -~~-9 



sc—v 



• t 



— 00 






since (p{x) is integral. If we develope the fractions — l^ ^ , &c. in descending 
powers of ^, we shall have 



^ — Xj W — Kn 00 X^ 



» .r' 
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Suppose m to be the highest index of w in ^(^), then the development of the right- 
hand member, in descending powers of w by division, will assume the following form, — 

Bo not containing v^ B^ containing the first power oft;, Bg the first and second power, 
&c. Hence B^, the coefficient of x~\ will involve powers of v up to the mth. Let this 
function be represented by 4'i'^)'> ^^d we have 

fjM^)f{^-A^---]^)=f_jP(^)f(^)d^^ (2.) 

'v|/(t?)being of the same order with respect to v as (p{x) with respect to ^. 
The following are particular examples : — 

1 J^.^f(^— — V ^\ = l vfMdv ............. (3.) 

I dw.m^flw--^- ^3^1=1 (v^^a,+a^.,+a^)f(v)dv ....... (4.) 

2ndly. The evaluation of the definite integral 



'°* ' a, a 



n 



_,^'')f(--iA:--^." 



where ^(x) is a rational fraction^ is reducible to that of the definite integral 

1 dv^(v)f(v)^ * (6.) 

J~oo 

where 4'(v)^s a rational fraction of the same order as ?j(x). 

By a rational fraction of the same order, I mean one whose numerator is of the 
same degree, and whose denominator involves the same number of simple factors 
elevated to the same powers, the only difference arising from the constant coefficients. 

By the general theorem we have 



f d.p{xy{.-^..-^y(y^(v)eMs)y ;■ ;, . . . (7.) 

^■—00 \ i '"^ ^—00 ^ — ^-j-- — •• "1 

in which, on account of the distributive character of the symbol 9, we may resolve p(w) 
into its component terms, and give to 9 in succession the respective interpretations 
which they afford. 

The component terms of p(w) will be of the forms a^* and __ ,>, i being an integer. 

We have just considered the effect of the first class of terms, and it only remains to 
consider that of the second class. 

MDCCCLVII. 6 K 
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Now 



a 



{x—hy 



QJ M— ■■ /^ mrn h m • « (,m l ,m 



SC ""^ At Oj ^"^ A^ 



« /^X*- 



1.2..(^-— 1)\^^/ 7 ^1 . ^ 






_1_ ^^1 



X /■_ 2;Ni/ -V. ^1 ^^ 



(,2? — A)*{ 5:"—?; 



1 

the former of the two terms in the second member being the coefficient of -— ^ in the 

development of the function in ascending powers of ^ — h. 

It is evident that the latter of the terms in the second member vanishes; for the 

(I 
first term of the development in descending powers of x being --^^ there will be no term 



w 



of the form — Hence we have merely to consider the term 



a /dy-' 1 



H standing for 



If i=l, (8.) becomes 



Let ^=2, and (8.) becomes 



1.2..(i-l) \dhJ v-W 



y^, ^1 _ __ ^w 



(8.) 



fl — Ai fl — A^ 



a 



V — H 



If ^=z=35 (8.) becomes 



m 

dh 



dm cyf^W 

a <; dh^ , \dh J t 



1.2 



{v-Hf'^ {v^-H) 



Hence, generally, 

a /^\*~^ 1 Hj Hg Hi 

Hi, Hg, . . H,. being independent of v. The second member of the above equation, on 
addition of its several terms, becomes a rational fraction whose denominator is (v—ll)\ 
and whose numerator is a rational and integral function oft; of an order not higher than 
i— 1. Hence the theorem is demonstrated. 

35, The conclusion to which these investigations lead is a remarkable one, and may 
be thus expressed. The evaluation of the definite integral 

is reducible to that of a definite integral of the form 

Loo % + ^i^ + Gl2^^ • • + Gy/v^>'^^' 



I 
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Po, Pi, ..Qo, Qi.. being constants whose values in terms of pi, pg, ..qn qg.. can always he 
finitely determined. 

As particular examples of the above, we should have 



j: 



" Je- f(^ h _f^\_r /w^^ 

1 -y — ^_J_— •• -}- 









2 

+ 



00 ^ '" '"l '" '•«^ 



In the last theorem the particular case in v^hich A=Xi, the function /('y) being at the 
same time supposed small for very large values of v, is interesting. We see that as h 

approaches \ the terms >^_ .g and ,_' become large in comparison with those with 

which they are connected by addition. Thus the second member approaches the value 

It may be worth while to verify this theorem in a particular instance. We have from it 



so that in the limit 



£ (^/(^-^x) =C/^'^^'- 



Now assume in the first member 

The transformed integral is easily found to be 



\W{y-~r^- 



As to the limits, when x varies from — oo to X, 3/ varies from X to 00 ; and when x varies 
from X to 00 , y varies from —00 to X. Thus, by mere transposition of the two portions 
of the integral, the limits of y become the same as those of x^ and we have 

ij~^f{^-i=-:)=\<^[M{y-^:)AS'_m' "y (2-). art. 32. 
As a particular deduction from the above we shall have. 



.<» ^^ / „ a2 



^ -(^^+S)— ^1!!!!, 



J-oo-^^' a 



which may also be verified by difierentiating (5.), art. 32, with respect to a. We are 
permitted thus to differentiate with respect to a^ because the function under the sign of 
integration does not become infinite within the limits. This condition must be strictly 
attended to in all similar attempts at verification. 

6 k2 
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3rdly. From the value of any known definite integral^ we can^ hy the general theorem^ 
deduce either the values of other definite integrals taken between the limits -co and oo , 
or relations among the values of those integrals taken between other limits. 

To accomplish the first object, we have only to transform the given integral into one 
whose limits are — oo and oo , and then apply directly the general theorem. The method 
requires no illustration. 

To accomplish the second object, we must express the function under the sign of 
integration, not as a continuous function taken between the given limits, but as a dis- 
continuous function taken between the limits — oo and oo , the character of its discon- 
tinuity being such, that for all values within the given limits of integration it shall 
assume the form specified, and for all values without the given limits shall vanish. 

Thus let I f(v)dv be the definite integral whose value is given. We may extend the 

integration from —oo to oo, provided that we legaid f(v) as vanishing when v falls 
without the limits p and q. We shall thus have 



provided that fioo— — \ — ^ ) vanishes whenever x — — \ ^ \- falls without 

the limits p and q. Let the roots of the equation 



00 "~" A 1 00 A^ 



taken in ascending order of magnitude, be^j, j^g, ..p^+n and the roots of 



^1 (^n 

X T" • • ■— r^ — Q^ 



taken in the same order, be q^^ g^'-in+v We suppose \^ h^^K ^Iso to be in ascending 
order of magnitude. Thus (art. 30) p^ and q^ lie between — oo and X^, p^ and q2 between 
Xi and >i<j, and so on. Also q^ is greater than^^, q^ than ^25 &c. Hence we see that 

X — — ^7 TzV" ^^^ ^^^y ^^^^ w^ithin the limits p and q when x falls either between 

Pi and 2^1, or between j?2 ^nd q^^ &c. Thus we have in fact 



CM"-?^,--^.)=I>)*' 



and still more generally, (p(x) being a rational function of x^ 



2jJ^(^y(..-^ . . -^) ^^=J Vwe[^H] -- 



1 



^1 , ^n 



^^__i — , ^ 



ct/ A 1 M/ ~~" A^ 

which is a reproduction of (5.), art. 30. I deem it, however, an important fact, that in 
the comparison of functional transcendents, formulae involving the sign of summation 
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may be dispensed with ; a more general conception of the nature of a function supply- 
ing their place, 

36. One remarkable theorem must still be noticed. Since 



sin^=^( 1 9 1 1 1 



It' 




2 I \ ^ 0«..2 I I J- 3^2 




27r2 / \ " 3^5 



we have, on taking the logarithms of both sides and differentiating, 

1111 1 

COt^^ = -H , — -| -L.-— --- — I — [- ifec. ... . . (1.) 

Hence 

11 1 1 

%A) "~" \j\J \J iA/ —— » li/ "~" ~~ "~~ I ' *""" ————— —BIBB -— — — — „_„ OCC 

X X-j-W X — TT x-\-27r 

Whence, by (2.), art. 32, 

Joo /loo 

dwf(w'-' cot w) = \ dvf(v). ........ (2.) 
-oo «y — oo 



The result may however be generalized. For from (1.), 



a^cot(w—K^= — — H ;^T~+ — r h 



&c. 



Taking the sum of any series of such terms, we shall evidently have 

^— ^1 cot (^— Xj)— -^2 cot (^— Xg) a^cot (x—'X^) 



ttl tt^ d, (Zfi 



. • 



W—Ki X — Kn X-^W—K-^ X + IT—Kn, 

which agrees in form with the function under the sign /in (2.), art. 32. Hence 

J 00 /too 

(l^{^— aiCot(^— Xj)..— a^cot(^— Xj} = l dvf(v). .... (3.) 
-oo %J —00 

If we treat in the same way the theorem 

cos^ — ^1— ^2 j (^1—32^2^1^1 — 52^2 
we shall arrive at the theorem 

>00 /IBOO 

dxf {w -^ a^ twd (s— X^)" -^-a^ tan (W'-'K^)}=\ dvf(v), . . . (4.) 

•00 c/— 00 

Essentially, however, this result is involved in (3.), the analogy of which with (2.), 
Art. 32, will be most apparent if we place it in the form 

/*00 f -\ /»00 

J_oo ^[ ""tan (,a?— Aj) tan(^— A„)J""J_^ vW- 

As before, the quantities aj, a^^.a^ must be positive. 

The verification of these theorems by some independent method seems desirable. 
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Application of the General Theorem to the evaluation of multiple definite integrals, 

37. The form in which multiple definite integrals present themselves in the applica- 
tion of mathematics to natural philosophy, is usually the following. The value of a 
triple integral, 

^^^(p{oc,y,z)dxdydz, (1.) 

is required to be found, the integration extending, in some instances, to all positive 

values, but more generally to all values whatever of the variables ^, y, z which satisfy a 

condition 

^{oc,y,zy^l (2.) 

The most general method of treating this class of problems is due to M. Lejeujs^e 
DiRiCHLET. It consists in converting <p(^, y, z) into a discontinuous function which vanishes 
whenever the variables ^,y, z transcend the limits assigned in (2.), and which is equal to 
(p[x^ y, z) whenever those variables satisfy the above condition. This transformation 
being effected, we are permitted to regard the integrations relatively to ^, y, z as inde- 
pendent, and as individually taken between the limits — 'Oo and oo . 

From this circumstance the progress of our knowledge of multiple definite integrals 
must be in some degree coordinate with the extension of our command over single defi- 
nite integrals taken between the limits — oo and oo . I propose in this section both to 
illustrate, by one or two examples, the theory of multiple integrals as above stated, and 
to show how it gains extension from the theorem of definite integration demonstrated in 
the preceding pages. 

There are several difierent forms in which the application of the principle of discon- 
tinuity to the evaluation of multiple integrals may be presented. The form which I 
shall adopt in this paper is similar to one originally given by me in the Transactions of 
the Royal Irish Academy (vol. xxi. pt. 1), but is more convenient in application. It 
depends essentially upon the employment of Fourier's theorem, viz. — 

1 r*^ poo 

f{x) = - 1 I da.dv. cos (av — xv)f{a) . 
If we write the cosine in its exponential form, we have 



f{x)=—\ \ (^^^^|g(«^-^")^^-fg-(«"-^")^=^l/((^) (3.) 



-00 8^0 L 

Now bv known theorems 






?=T«";i'^«^-^"'^"'"' --rw-Jo^'^-^"'"'" (4-) 

Multiply the terms of (3.) by those of (4.) taken in the same order, and, converting the 
exponentials into sines and cosines, we have 

-^=^:p7xj I I dadvdwco^ iaV'-xv—tW'\'-j^\uf~f{a)^ .... (5.) 
the theorem employed in the Irish Transactions. 
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Now V remaining unchanged, let w=vs. Then transforming in the usual way, we have 

dvdw=vdvds^ 
whence, on substitution, 

f(x) 1 c"^ c^ c^ r «^i 

•^-^==-pj-l I I dadvds cos I (a--- w--'ts)v-^-^[vs''~^f (a), (6.) 

In the application of this theorem to the reduction of multiple integrals, w and t will be 
replaced by functions of the variables involved in those integrals. Its advantages are 
the following. Like Fourier's theorem, from which it is derived, it enables us to ex- 
press any species of discontinuity in the function y(^). Thus if/(^') is to vanish for all 
values of w which lie without the limits _p and q^ we have only to substitute p and q for 
— oo and oo in the integration relative to a. At the same time the theorem presents a: 
and ^ in a functional connexion, which in all the most important cases renders possible 
the subsequent integrations without any new transformation. 
One subsidiary theorem remains to be noticed. Since we have 

i dy COS (a±cf)=-i COS U+^ 
we have, by successive applications of this theorem, 



J 



n 

100 



dy,dy^,,dy^coB{a±^:z'^c,yl)=^j-~^cos{a±-j) (7.) 

38. Example 1st. Let it be required to evaluate the multiple definite integral 

the integration extending to all values of the variables which satisfy the condition 

If for convenience we represent ^i^^i + 4^2..4-4^« by S^u^v a,nd (ai— ^i)^+(^2— ^2)^" 
+ {a^--Sny by 2(^^— ^^)^ we have by the theorem (6.), 

1 /%oo /»oo /^oo r _^ ^2 • ^ 

=-pi I j dadvds coB< (a—^l,Sr—(h^+^a,.'-x,. 'S)jv-\'-^Ws'~^f(a). 

The conditions relative to the limits will be fulfilled by introducing p and q for —00 
and 00 in the above. Effecting this change and extending, as we then may do, the inte- 
grations relative to ^1, ^3. .^^ from —00 to 00 , we have 

V=--p7T. Ill dadvdsvY~^f(a)T, 

'^•*- WJp Jo Jo 

.,dxidw^ . . dx^ cos \ (a—h^s—^{l^r+^' a^—x^ ))'?>+^* 2 



>• 



Now ;X+sK-^.)' = s(^r-ff,+ ^J -^lAr—f^-Syl-\-lS—f^'^^yr—Xr — 0.r-^^^ 



Sub- 
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stituting and observing that the limits of y^, are — co and oo , we have 



t)+^| 



=\ ..dy^dy^..dy^ cos \ fa—h^s—l,lra^+-j^)v+^vsyl'\'^ 



Let <r=A^5+24<^^— j^. . 



(3. 



Then T=l ..dy^dy^.^dy^coB ^(a— <j')^+2m^^+^*~ 



^ 



whence 



{vs) 



COS 1 



.TT 



(<3^-— (y)'y+^;^ — n 



w 

% 



where 



n 

WTJp Jo Jo 



n 



00 



« . n 



dadvdsv' is'-i^^cos^ 



(^-^>+ (^■-|)|}/(^)=^J^ ^55' i ^Q^ 



Q: 



I I 

VpJo 



d!(3^(Z^ t;*~ 2 cos 



wN-r 



(^~^>+(^'-2J2r/(^) 






n 



- I 1 dadv cos { (a — (r)^ }/(<3^) 



/ 



i,-^)^ '/w 



by Fouriee's theorem, / (<y) vanishing when (T does not fall within the limits p and q. 
Thus, finally, 

n 



V: 



the fully expressed value of. being 






*^'"^"'^-^; 7(4 



(4.) 



ff=A'-^s+^,«;.+4«,. . +4«„- h+J^i±l-. 



(5.) 



We may remark, that as 



dor 



ds 






(T increases with s. As 5 varies from to 00, (r varies from -—00 to 00. Thus, whatever 
may be the values of p and q within which the variation of er is confined, there will exist 
corresponding positive values within which the variation of s will be confined, and those 
limits must take the place of and 00 in the expression of (4.). 

39. In strictness there is no need of referring to the limit in the statement of general 
theorems like the above involving an arbitrary symbol of functionality. The consistent 
interpretation of that symbol will suffice. Thus the results at which we have arrived 
are virtually included in the theorem 



i 



00 



* . WtX/jM/WO • • Wl4/,M 



J (^j.2?j 4" ^2^2* • + %^w) 



•00 



{/^^-f («!— ^i)24-K— ^2)^*- + K— ^w)^}* r( 



Jo 



(T having the value given above. For if ^1^1 + 4^2 . . +?^^^ is confined within given limits, 
fik^i+k^2" +k^^n) inay be regarded as vanishing whenever A^i+4^2-- +4^« transcends 



CEETAIN APPLICATIONS TO THE THEOEY OF DEFINITE INTEGEALS. 793 

those limits, and therefore, by consistency of interpretation, /{a) as vanishing whenever 
(T transcends the same limits. 

40. I shall not enter into any discussion of the above solution, but shall briefly point 
out in what way it may be generalized by the theorem of definite integration of Art. 32. 
It is evident that if we change in (6.) 

^1 into ^1 ^ — r~"^T V"' 

^j —"" Aj ^j — — Ag X-^'—' r^ff^ 

oc. into X. 



Xc^ ftj Xc^ ^2 ^2 ^,„ 

&c. &c. &c. 

or into any of the remarkable forms thence derived, Art. 36, leaving dx^dx^ . , dx^ un- 
changed, the actual value of the multiple integral will be unaltered. Thus, as a par- 
ticular illustration, if we suppose 



the integrations being limited only by the condition 



h'+{cc-^ + \) +(*-y + ^) +G-^ + j) 



we should find 



iL-i)+«(3(-i)+»>(^-i);J. 



v=4r*.^4-.(^)'-*y(,), 

4/0 



where 



7 , , , l^-i-m^-\-n^ 



provided that /(or) =0 when cr does not fall within the limits and 1. 
41, Example 2nd, Let 

V f ^ . . 4<^):+<':+l)} 



|.^+.f(.f4j)..+.^(4+|)y 



the integration extending to all values of the variables w^hich satisfy the condition 



Here, after reductions similar to those which have been exemplified in the preceding 
problem, but more complicated, we find 
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wherein (^=h^s-\-'i{l\+m\s)\l\a',+m\b%^^ 

f{a) being supposed to vanish when cr transcends the limits and 1. This theorem 
admits of the same kind of generalization as the preceding one. It was communicated 
by me, some years ago, to Mr, Cayley, and published by him, at my desire, in Liou- 
tille's ' Journal,' vol. xiii. 

If in the above theorem we make ^i = 0, . . a^=0, we have an expression for the value 
of the multiple integral 

/»/;2 2 , 72 2 , 72 ^2n 

1.8 (a/J[/ T^ttiXf 2 • • ^^n f / 2,2 \ / 2,2 \ "^ i' 

722/2 ^1 \ 2/2 ^n 1 

^ h +mi{wi-l — ~j ]-mAwn + -^l r 

the integrations being extended through the mass of the ellipsoid whose equation is 

The following example, originally published by me, but without any intimation of its 
possible extension by means of the general theorem of definite integration, in the 
memoir already referred to in the ' Transactions of the Eoyal Irish Academy,' is of great 
practical importance. 

42. Example 3rd. Required the value of the multiple integral 

(rp2 2 2\ 

72^72*'^ 2 J 
^_, ,.,.,,,• ffr "1 ^^ ^^^ -..__„, .... (1.) 

the integrations extending to all values of the variables which satisfy the condition 

2 '2 2 

,2 » 72** » 72^ " " ^ ' • • • • • ' • \^') 



"n 



Here V will be found by integrating with respect to w^, w^^ .,Wr, between the limits 
— 00 and 00 the expression 



^rwjo Jo Jo ' 



iaivis «-. CO, 1 1 a--^-,(k'+Ha,-.,r)W{\f(a). 



^2 -V ' ^ '' ''' JJ ' 2 

Hence changing, as before, the order of integration, 

where 

Now.. 

fir Ay 1 4" flr^ 

if we make 



y^^^^cOy' 



l-hhls 
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Substituting and integrating with respect to y{y^,,y,. between the limits •— oo and oc , we 
have 



n 



np 



h^h^* th^ft 



2 si 



whence, if we make 



~cos< (a— ^^5— 2 



2 



0^,8 



(TzTzh^S-^ ~- * • + 



i+Ks 



<^ 



v-^ (i 



n\w 
2/2 



(3.) 



we have 



l-\-h^s l+hnS 



(4.) 



n 

--1 







•-.ij- 



n 



n\ n 



dachds s^~^ ^v 2 cos ^(a—0')4-M"~2)2r -^^^^ 



n 




ds,s 






-^ 1 f f 



00 



n 



dadv V ^ cos 



n\ir 



(a-a^)v+{i-^)s\f(a) 



n 



w^h^h^^.^h 




ds,$^-'^ 



d\^-T, 



da- 



/(^) 



(50 



r(^') ] (1 + h\sf{i + hlsf . . (1 + hlsf 



Here ^r increases continuously with s. As s varies from to co , (t also varies from 
to 00 . To any positive limits of (f will correspond positive limits of 5, and these, as 
will hereafter appear, will in certain cases replace the limits and 00 in the expression 
for V. 

It is also deserving of note that 0- may be placed in the form 



Q ____ «—». • » ,il.,. — — III 1,11 f) Q 



2 



ttft 



k 



h 



h 



'n 



1 



h\ 



\f ipiiiilii T 






which only differs by a constant term from the form of the function -4^ iii the general 
theorem of definite integration, It follows at once from this that all the values of .9 
corresponding to a given value of a will be real and that only one of them will be 

11 1 

positive, the others lying between limits expressed by — 00 , — 7^^, •— 7i, • • — p, supposing 

these ranged in order of ascending magnitude. 

The above example admits of the same generalization as the first which we considered. 
The value of V remains unchanged if, both in the original integral (1.) and in the equa- 



tion of the limits (2.), we substitute ^j — 



a. 



a 



2 



a 



m 



X^ Aj 



00^ 



'2 



Jb -j #%• 



for ^j, with similar but 



m 



not necessarily the same transformations for w^^ x^ . . ^^, leaving doo^^ dx^ . . dw^ unaltered ; 
or if we employ the derived transformations of Art, 36. 

I do not conceive that these extensions possess any kind of prospective value or 
importance, beyond what must attach to all real additions to our knowledge of the 
Integral Calculus. Upon such questions it is, however, almost always unsafe to specu-, 

h Z 
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late. We can do little more than address ourselves patiently to follow the tracks which 
open before us, without attempting to prescribe their direction or conjecture their end. 

The interpretation of the formulae which have been arrived at in this section is so far 
distinct from the general course and design of the paper, that I have thrown into a note 
such observations as I have to offer upon the subject. And I have the rather taken this 
course, because those observations have been to some extent anticipated in a former pub- 
lication. See Note B. 

I have not attempted the further extension of the theory of multiple integrals, which 
would seem to be involved in the general theorem of Art. 32, when other values than 
unity are assigned to the function ^(w). Neither have I attempted to extend that 
theorem to the case in which (p(w) is rational — a case evidently of some importance 
from its formal connexion with the last member of (5.). 

Note A. 

On the Connexion between the Symbol 9 and Cauchy's Symbol t , eTwployed in 

the Calculus of JResidues. 

It has been explained that the operation denoted by the symbol £ is equivalent to 
that portion of the operation represented by 9 which depends upon the ascending 
developments of the subject function. There is, however, a diiference in the mode of 

Thus £ r. __ xg/ _^x-| would denote, according to Cauchy's definition, the sum of the 

coefficients of- in the developments of the respective functions -~or-~i — --i\ and . . , — ^, 

in ascending powers of x. This would be the same as the sum of the coefficients of 

1 1 

and ^^ in the respective ascending developments of the primitive function 



w—a 



w^ 



'ix—asHx—W ^^ ^^^^^di^g powers of ^— a and ^—5 respectively. The operation 9 would 

add to the above the coefficient with changed sign of - in the development of the same 

function in descending powers of x. 

We shall perhaps best exemplify the connexion thus established between the two 
symbols, by applying the new symbol 9 to the solution of some of the problems which 
Cauchy has treated by the Calculus of Eesidues. I select for the purpose, — 1st, the 
problem of the integration of linear differential equations with constant coefficients; 
2ndly, the problem of the integration of rational fractions. 

Both these applications depend on a transformation of the rational function f(v). 

1st. It follows from the subsidiary theorem (6.), Art. 13, that if we have 

«;— ^=0 ........... (1.) 

as an equation connecting x and % then 

2/(^)=e[/(^)]~ 
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But since from (1.) oc has only one value, viz. t?, it is evident that '^f{x)-=f{v). Hence 

f{v)=Q[f{^)-\^^ (2-) 

Now lety*r^ jt^=:U represent any diiFerential equation with constant coeiScients, 6 being 
the independent, u the dependent yariable, and U a given function of 6. To secure the 

utmost generality, I will suppose fi'jh)^ rational fraction. Thus if the equation were 

d% dJ] 

-~j-.^=:-iT, we should have ^^ , i 

J\d^)'^ 



Now 



I. 
dd 



u=i 



/(l)}"'u=e[/(a.)->](i-a.)~ Uby(2.) =e[/(..)-]s-{Jr-U(?^+^(..)}, (3.) 



4'(w) being an arbitrary function of w. This is the complete solution of the diiFerential 
equation proposed. The reader will have no difl&culty in applying it to particular cases. 
The arbitrary constants have their origin in the complementary function '4^{w), 

In the Calculus of Residues the theorem corresponding to (2.) is the following : — 

f(^)=.^^Ml^^ A^) , . (4.) 

The first term in this expression {orf(v) is equivalent to the result of the first part of 
the operation O in the second member of (2.), viz. that which depends upon the develop- 
ments which are efifected in ascending powers of the simple factors of the denominator 
of /(^). The second term is a transformation of the result of the second part of the 
operation 0. It would be more conveniently expressed in the form 



C 



X 



V — W 



d 

The solution of the equation /^^=U, furnished by (4.), will evidently be 

If (I) , 

u='E[f(w)-'y'{^B-^'Vd6+'^(w)}-^e^ . . (5.) 

4'(^) being an arbitrary function of ^. 

When, as indeed is usually the case, f(-n) is a rational and integral function of the 

d 
symbol ^, the second member of (5.) reduces to its first term. The symbols © and S^ 

then become identical. 

2ndly. From the equation v — x= 0, we have, by the general theorem'of transformation, 

dv 



'2f(x)dx=:e[f(w)]- 



X 



798 PEOPESSOE BOOLE ON THE COMPAEISON OF TEANSCENDENTS, WITH 

Whence, iv having only one value in terms of v, 

and integrating, 

^f{v)dv=Q[f{x)]{log (v-w)+-4^ix)}, 

'4^{x) being an arbitrary function of ^, It is easily seen that 0[/G^)]'4'(^) niay be repre- 
sented by C, whence 

^f(v)dv^=:zQ[^fl(]cJ]log{v'^w)-\-C, ....... (6.) 

Cauchy has very extensively employed the Calculus of Residues in the evaluation of 
definite integrals taken between the limits and oo. These applications are among the 
most valuable portions of his writings. They have no connexion, however, with the 
researches of this paper, and I have not even examined whether they would be in any 
degree generalized by the adoption of the symbol 0. 



Note B. 
On the Interpretation of the Formulw for the Evaluation of Multiple Integrals, 

The three principal formulae, (4.) art. 38, (1.) art. 41, and (5.) art. 42, evidently pos- 
sess a common type. In each of them we recognize under the sign J, a function f{(r) 
which may be discontinuous within the limits of integration, and which is at the same 
time subject to an operation of general differentiation. This is a combination which is 
at least unusual in analysis. I purpose to consider here some of the questions of inter- 
pretation which it suggests. To some extent, indeed, these questions have been con- 
sidered in my previous memoir, already referred to ; but one of the most important of 
them, the effect of discontinuity in the function /(^r) upon the integral in which it is 
involved, admits of being presented in a more satisfactory light, I do not propose to 
enter upon a complete investigation of the latter question, but only to examine one or 
two special and well-marked cases, in the hope of directing the attention of others to the 
subject. 

When there is but one variable, and the index of differentiation is 0, the formulae 
reduce in effect to ordinary integral transformations. And it is quite worthy of obser- 
vation, that in this way the formula (4.), Art. 38, leads to known modular transformations 

of the elliptic functions. Thus if we make ^=1, ^=1, i^=-^^ (^j=0 and drop the suffix 

from x^ and Zj, we have 

J axjytx) I ff^ /y \ /I \ 

where (y=5— ■ j- and^/(^) vanishes when a transcends the linlits of 7^. But this amounts 
to saying that >/fs-f 
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provided that 

f 
lx=S' — ? 

I 

a result easily verified. Now let/(?^):::^ . ,^ ^5 

vv^e have 

dx C ds __^ C ds^ 

The second member is a function of the same kind as the first, differing only in the 
constants. If we assume 5=m#, we can so determine m as to reduce the equation to the 
form 

(too -J- I ctz /o \ 



We shall find 

the relation between ^ and # being 

If in the above we make^=tan^, ^=tan^, l-^Pz=h^^ 1 — Z'^z=^2, we find 

provided that 

^--- and tan d=\/ -z — 7 (tan(p+sec(p). 

These are of course known relations. 

In the following example, which is valuable only for the sake of the principle involved 5 
the differential coefficient of a discontinuous function occurs under the sign of Integra- 
tion. 

In the same equation (4.), Art. 38, let A=0, ^=05 ^=1? ^i = l; then dropping the 

suffix from the single variable retained, we have 

i^^=2j;*(-^)yr.), . .... . . . . (4.) 

1 * . 

wherein 6':=a — 7- and /(c) vanishes whenever o- transcends the limits of x. Suppose 

those limits and 1, and let a be greater than 1. Now a and s increase together, and 
5=77- — -T' Hence (t=^0 ffives 5=7-5 and crz=l i^ives 5=77 tt* Therefore 

4(«— 0-) ^. 4a ^ 4{a'r-l) 

J^(^i:^3=-"2j^ ds-^fiff), ......... (5.) 

provided that /(<r) be regarded as a discontinuous function defined in the following 
manner, viz.— 
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From 5=0 to 5=^ /W=0- • - (6.) 

Fxoms=j-Jos=j^ /W=/(^-i)- ...... (7.) 

From 5=^^3j to 5=oo /(ff)=:0. (8.) 

d 

Let us now examine the corresponding values of the element ds 'j'fi'^) under the sign of 

integration in (4.). 

1 
1st. From 5=0 to 5=^ that element is by (6.). 

1 

2ndly. At the point 5= j- we have 

^^d^fi'')=ijsM^^\ (9.) 

d . , 

But^/(^) ds is the increment of/(ff) corresponding to an infinitesimal increment ds in 

the value of 5. At the break, where 5=j^,/((r) changes in value from to /(O), the 

initial value of/f ^-~ j- K and the increment oif((T) isf(0)^ whatever the value of A^ may 
be, provided only that it is infinitesimal. Hence at this point we have 

Srdly. From 5=^ to 5=4^, ds-l^f{a)^dsf(a~^)j- 

1 d — /Tl) 

4thly. At the second break, where 5=^. _-^v and <r=l, we find ds '^f(^)=Af/^ Ar 

I d 

5thly. From 5= ^ / _.^x to s=od we have ds ^/((r)=0. Thus on recapitulation 



J. 



^^A") 



comprises two finite elements whose sum is 

and a series of infinitesimal elements which give by integration 

4a 

whence (5.) becomes 

Now this result may be verified by integrating the first member of the equation by parts, 
and transforming the integral which remains by assuming ^=a— j- 
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I think that this example very clearly shows, that, regarding the integral 

as made up of elements some of which are finite and perfectly determinate in value, the 
others infinitesimal and subject to the conditions of ordinary integration, we can inter- 
pret the general theorem (4.), Art. 38, in accordance with known truth. In determining, 

as we have done, the value of the element dslT-}f((r) at each break in the discontinuous 

function, we attach no new signification to a differential coefficient. We regard that 

element as the limiting value to which As-^f((r) approaches as As approaches to 0. In 

the present instance this value is finite. Usually it is 0. 

The following examples, which are adopted with some improvements from my previous 
memoir, will illustrate the more important applications of (5.), Art. 42, 

Let ^=3, i=^, /^=0, and let us substitute w^y\ z for ^j, ^2? ^3? ^^d a, J, c for a^^ a^^ a^ ; 
then 

^^ h K hi (Yi\ 

the limits being given by the conditions 



-^+g+f!=i. 



The value of V becomes 



hi h^ h 



3 



^^•^ ^fir) /W 



V=-AAVf ,-A±4 i. (12.) 

Jo {\~{-h\sY{i-^hisY{\+hisr 

wherem <r=:; — ;7-+ -^-4 -^. . (Id.) 

Now the attraction, according to the law of nature, of the ellipsoid whose equation is 

and whose internal density is expressed by the function 

(00 u s 

/J\T 

upon the point (<^, J, ^), will be— g*-^. Observing that, in the value of V given in (12.), 
a only appears as involved in sr, we have 



d diS" d ^ d / d\~^ r*. ^ da- r*r ^ 2as 

~7~ ^^^ "t 7" and "T~ 
da da d<r da 



dY . , , C 2asJ{(r)ds 
whence •— p-t: = hjiji^'jcp \ ——- -— f — ^ — r 






2as s '^f{(r)ds 



1 + AI5 {l+h^sYO -^/ilsy{i+hls) 
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Now/*(<r) is to vanish when a falls without the limits and 1, and s as falling between 
the limits and co is to be positive. But from the expression for c, it appears that when 

,^=0 <r=0, and when s=:co <r=:~2 +-^+72 ? ^Iso c increases with s (Art. 42.), and therefore 

ill '^2 ^3 

(v h c 

passes over the value 1 when Ti+ji+ji >!? but reaches not that value otherwise. 

1 ^ o 

The former condition is realized when the attracted point is external. Eepresenting 
by ?] the value of s for which c = 1 , we have 

— - ^ ,, i — ~^, — :r^-^ (14.) 

rj being the positive root of the equation 

"'' ,+7^„+7^=l (15.) 



When the attracted point is internal we have only to substitute co for n in the upper 
limit of integration; for all positive values of (r then satisfy the condition (r<l, and 
positive values only are admissible. 

Both these cases may also be derived from the more general theorem deducible from 

(5.), Art. 42, 

'^ ^4^(m : «^^ ^^^ ^^^ 



m ^^y^ ^,=2AAVf4-^---^^ 1+^^. 1+^^. 1+Ai. i (16, 



where n is the positive root of the equation 

^'^+rT^.+ii:A5+iTA5'^^* ....... (17.) 

When h approaches to this root approaches to the positive root of the equation (15.) if 

C^ IP- c^ , ^2 yn ^2 

7^+ii+7i is greater than 1, but tends to oo if ,-^+7i+7i is equal to or less than 1. 

til "h % hi h<2_ Ag 

If/'(<7)=:1, the expressions are easily reducible to elliptic functions and agree with 
known results. 

Lastly, let the law of force be that of the inverse fourth power of the distance and 
equal to g. The expression for the attraction on an external point {a^ i, c) is 

where 

dxdydz __,.. , , C^ ds.shf{<T) 



V: 



=.2'^hjiji^ j 



therefore 

_i #(<^) _ ___£ ^W ^/W_ 2effg df{<T) _ 2^as ds df{(r) 

S ~da """""3 da d{<r) "~ "" 3(1+ A?^) * %) "~ '^^\+h\s) 'W)"~di" 



-2 
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Therefore C^ sds dfUr) , 

I s^ — * as 

$ ay 4 T 1 7 1 da- ds n9,\ 

Let n be the positive root of the equation 

aH V^s ^^^ __i 

l'\'h\s'^ l'\-hls^ l-\-hls'^ ' 

and let the density be uniform ; then/'((r)=l or 0, according as s is less or greater than ^, 
Before and after the break, therefore, -^—-^=0. At the break we have, by the reasoning 

of a previous section, ~^6?5==:----l. We must therefore substitute this value in (18.), 
and in the rest of the expression under the integral sign change s into n* Observing 
that this substitution converts -j- into 7- — ttt^-^t^ — I2T2+7; — 7iT29 and that the integral 

being reduced to a single finite element we may reject the integral sign, we have 

f dN ^m^ah^hji^ 



3 da 



a^ W" . <? 



+ — — ,0 ;o~^ 



(1 +^?#(1 +^2>3)*(1 4- Al>?)^ 



{\-Vh\r!f (1+Al>jf {\^-h%if\ 

This result is due, I believe, to Mr. Caylby, but was originally obtained by an entirely 
different analysis. 

It only remains to add, that when the index of differentiation is fractional we must 
revert to the first expression in (5.), Art. 42, and effect the integrations separately. The 
integration with respect to v may always be performed. The possibility of the two 
others will depend upon the nature of the problem under consideration. Thus writing 
the expression in the form 



^ 1 



it is easily shown that, according as a is greater or less than (r, 



n\7f 
2)2 






Ismi 2— - 

or 0, 



n 

(«— -cr) 2 

ft /-v 

or 0, 



r(^-i)(«-<rr^" 



by a known property of the function V. The latter form gives 



n 



y_ 'n^hJic^..K C p da.ds.s^-'fia) 






This transformation, or one in effect equivalent to it, is due to Mr. Cayley*, who has 
applied it to obtain the value of a remarkable definite integral which occurs in the 
mathematical theory of electricity. 

* Cambridge and Dublin Matbematical Journal, vol. ii. p. 219. 



